
Natural Gas

May I 3. :t)08

Mr. (.'harlcs 1 erreni
Chiel Cle k Administrator
Public Sei vice Commission of South Carolina
) 01 Freer&tive Center Drive, Suite 100
C(&lurnbia. South Carolina 29210
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Rc: Docl t lVo. 2001-410-G.

Dear Mr. I'erreni:

f=ncfosed is Piedmont's Deferred Account-Hedging Program report for the period end February
29. 200K.

1 f you hai e any questions, please feel free to contact me.

Sincerely

C'-.~
.lenny Furr

Manager- Regulatory Reporting
704-7 31-1560
.lenny Ful r(a!Piedmontng. corn

Fttclnsun 3

C ORS

'oat )tt c Box 33068 Charlotte, North Carolina 2(3233 ~ www. piedmontng. coim

mull .,eom .Natural Gas

May 1 :L : 008

M r. Charles ferreni

Chief Cle_k Administrator

Public Service Commission of South Carolina

101 Executive (?enter Drive, Suite 100
C(,lumbia South Carolina 29210

Re: Docl, et No. 2001-410-G.
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C/" C/)

Dear Mr, l'erreni:

Enclosed Js Piedmont's Deferred Account-Hedging Program report for the period end February
2o 2008

If you ha_ e any questions, please feel free to contact me.

Sincerely

,lenn._ Fm r

Manager- Regulatory Reporting
704-731-4560

Jenny Fm r@Piedmontng.com

Enclosuws

C ORS

_ost )fl,c, Box :33068 • Charlotte,North Carolina 28233 • wwwpiedmontrlg.com
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STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC DAIN RAUSCHER
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

* * * *

DATE

Y 8 8 8 )Pl' I 9 I I Y

LONG/BUY SHRT/SE+ DESCRIPTION
'I

TH I SMONTH~**
EX PRICE/LEGND CC DEBIT CREDIT

* * + 4 4 4 * * 0 *

2/01/8
2/01/8
2/01/8
2/01/8

2/04/8

)7 +CALL
CALL
CALL
CALL

O WIRE

AUG 08 NATURAL GAS
JUL 08 NATURAL GAS
SEP 08 NATURAL GAS
OCT 08 NATURAL GAS

TRANSFER REC
TRANSFER RECEIVED

US
US
US
US

WIREREC US

8850 C NET PREM
9000 C NET PREM
9350 C NET PREM
9950 C NET PREM

31,113.00
20, 793.00
29, 193.00
44, 239.50

107, 533.79

2/0!/8 01/08 INTEREST
CREDIT INTEREST

CR INT US 28 98 Oj

2/26/8

2/26/8

2/26/8
2/26/8
2/26/8
2/26/8

2/27/8
2/27/8
2/27/8
2/27/8
2/27/8
2/27/8
2/27/8
2/27/8
2/27/8
2/27/8
2/27/8
2/27/8

2/28/8

52

13
13
20

6

52

(6't
z (5 5

( (, )2.oO

O88
13
13

6
7

13
20
13

6
14

PUT MAR

PUT MAR
PUT MAR

PUT MAR
PUT MAR

CALL MAR
CALL MAR
CALL MAR
CALL MAR
CALL MAR
CALL MAR

CALL MAR

08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS
08 NATURAL GAS

WIRE TRANSFER DISB
WIRE TRANSFER DISBURSED

APS RES —6 NGH 91.98
07NG 00000
MAR 08 NATURAL GAS
RESULT OF AN EXERCISE
CALL MAR 08 NATURAL GAS
CALL MAR 08 NATURAL GAS
CALL MAR 08 NATURAL GAS
CALL MAR 08 NATURAL GAS

7750
7800
7950
8650

6250
6350
6400
6500
6750
9750

10250
12000
12500
13000
13100
13500

C EXER/ASSN
C EXER/ASSN
C EXER/ASSN
C EXER/ASSN

US
US
US
US

C
C
C
C
C
C
C
C
C
C
C
C

EXPIRE
EXPIRE
EXPIRE
EXPIRE
EXPIRE
EXPIRE
EXPIRE
EXPIRE
EXPIRE
EXPIRE
EXPIRE
EXPIRE

US
US
US
US
US
US
US
US
US
US
US
US

WIRESNT US

ADJUSTMENT US

C P&S US

~5/ g ]0. 30
+i, &Id»

654, 569.25

12.30

654, 528. 00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

.00

* * * * * * " * * * * * * * P 0 S I T I 0 N S I N Y 0 U R A C C 0 U N T * * * t 4 f * * * 4 28 * * * * *

12/07/7 8 PUT OCT 08 NATURAL GAS 4900
8* OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE SHORT: .130

.130

.016
US 1,280. 00

1,280. 00*

LAST TRADE DATE: 9/25/08

12/07/7 12 PUT MAY 08 NATURAL GAS 5500
12* OPTION MARKET VALUE

EXPIRE 4/25/08
AVERAGE SHORT: .070

.070 US

.001
120.00
120.00+

LAST TRADE DATE: 4/25/08

_ _ _ • _! ii̧ ¸_!iii _̧

v : i _ L _̧

STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC DAIN RAUSCHER

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * YOUR I V I T Y THIS MONTH * * * * * * * * * * * * * *

DATE LONG/BUY SHRT/SE_ _ DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

2/01/8 6 _ _q _C'ALL AUG 08 NATURAL GAS 8850 C NET PREM US 31,I13.00_ /_ _' 5_

2/01/8 6 | _ _ CALL JUL 08 NATURAL GAS 9000 C NET PREM US 20,793 00_ _ _ _ _,_-_2/01/8 9950 C NET PREM US 44,239.50

2/04/8 /_ WIRE TRANSFER REC WIREREC US 107,533.79

WIRE TRANSFER RECEIVED

2/0?/8 01/08 INTEREST CR INT US 28.95

CREDIT INTEREST

2/26/8 APSRES-6 NGH 91.98 AD_ST_ENT US
O7NG 000oo _5_ _-q0.50 12.3o

2/26/8 52 _i_i_ 52 MAR 08 NATURAL GAS C P&S US ,
" RESULT OF AN EXERCISE _ _, &_ _)_ 654,528.00

/_ _ CALL MAR 08 NATURAL GAS 7750 C EXER/ASSN .00

7800 C EXER/ASSN .00

7950 C EXER/ASSN .00

8650 C EXER/ASSN .00

2/26/8 13 US

2/26/8 13 _/_5"- CALL,'_R 08 NATU_L GAS US &'5_, /-E'7.SZ--)_
2/26/8 20 / CALL MAR 08 NATURAL GAS US

2/26/8 6 _II.z_'OCALL MAR08 NATU_L GAS US
2/27/8 _ 27 PUT MAR 08 NATURAL GAS 6250 C EXPIRE US

2/27/8 13 PUT MAR 08 NATURALGAS 6350 C EXPIRE US
2/27/8 13 PUT MAR 08 NATURAL GAS 6400 C EXPIRE US

2/27/8 6 PUT MAR 08 NATURAL GAS 6500 C EXPIRE US

2/27/8 7 PUT MAR 08 NATURAL GAS 6750 C EXPIRE US

2/27/8 7 CALL MAR 08 NATURAL GAS 9750 C EXPIRE US

2/27/8 7 CALL MAR 08 NATURAL GAS 10250 C EXPIRE US

2/27/8 13 CALL MAR 08 NATURAL GAS 12000 C EXPIRE US

2/27/8 20 CALL MAR 08 NATURAL GAS 12500 C EXPIRE US

2/27/8 13 CALL MAR 08 NATURAL GAS 13000 C EXPIRE US

2/27/8 6 CALL MAR 08 NATURAL GAS 13100 C EXPIRE US

2/27/8 14 CALL MAR 08 NATURAL GAS 13500 C EXPIRE US

2/28/8 WIRE TRANSFER DISB WIRESNT US 654,569.25

WIRE TRANSFER DISBURSED

* * * * * * * * * * * * * * * POSITIONS IN YOUR ACCOUNT

00

00

00

00

00

00

00

00

00

.00

.00

.00

* * * * * . * * * * . * * * * * . *

12/07/7 8 PUT OCT 08 NATURAL GAS 4900 C .130 US 1,280.00

8* OPTION MARKET VALUE .016 1,280.00"

EXPIRE 9/25/08

AVERAGE SHORT: .130

LAST TRADE DATE: 9/25/08

12/07/7 12 PUT MAY 08 NATURAL GAS 5500 C .070 US 120.00

12" OPTION MARKET VALUE .001 120.00"

EXPIRE 4/25/08

AVERAGE SHORT: .070

LAST TRADE DATE: 4/25/08

®
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STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC DAIN RAUSCHER
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

12/07/7

LON"/BUY SHRT/SELL DESCRIPTION

19 PUT JUN 08 NATURAL GAS 5500
19* OPTION MARKET VALUE

EXPIRE 5/27/08
AVERAGE SHORT: .100

. 100

.001
US

EX PRICE/LEGND CC DEBIT

190.00
190.00*

CREDI~T

LAST TRADE DATE: 5/27/08

12/07/7 6 PUT AUG 08 NATURAL GAS 5500
6» OPTION MARKET VALUE

EXPIRE 7/28/08
AVERAGE SHORT: .140

.140

.011
US 660.00

660.00»

LAST TRADE DATE: 7/28/08

12/06/7 6 PUT SEP 08 NATURAL GAS 5500
6» OPTION MARKET VALUE

EXPIRE 8/26/08
AVERAGE SHORT: .190

.190 US

.013
780.00
780.00»

LAST TRADE DATE: 8/26/08

12/06/7 6 PUT JUL 08 NATURAL GAS 5750
6* OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE SHORT: .130

.130 US

.004
240. 00
240. 00*

LAST TRADE DATE: 6/25/08

1/03/8 9 PUT OCT 08 NATURAL GAS 5800
9» OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE SHORT: .230

.230 US

.060
5, 400. 00
5, 400. 00»

8/29/7
12/06/7

LAST TRADE DATE: 9/25/08

12 PUT APR 08 NATURAL GAS 6000
12 PUT APR 08 NATURAL GAS 6000
24» OPTION MARKET VALUE

EXPIRE 3/26/08
AVERAGE SHORT: .175

C
C

.250 US

.100 US

.001

120.00
120.00
240. 00*

LAST TRADE DATE: 3/26/08

1/03/8 5 PUT AUG 08 NATURAL GAS 6000
5* OPTION MARKET VALUE

EXPIRE 7/28/08
AVERAGE SHORT: .150

.150 US 1,200. 00

.024 1,200. 00*

LAST TRADE DATE: 7/28/08

1/03/8 5 PUT SEP 08 NATURAL GAS 6000
5* OPTION MARKET VALUE

EXPIRE 8/26/08
AVERAGE SHORT: .215

.215

.033
US 1,650.00

1,650.00*

LAST TRADE DATE: 8/26/08

_ii _ _i i_ i i_ii _i ii_iii•i _i_ !_iiI
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STATEMENT DATE: FEB 29, 2008

ACCOUZNT NUMBER: X2068

SALESMAN NUMBER: XI21

INTRODUCED BY: RBC DAIN RAUSCHER

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONg/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

i12/07/7 19 PUT JUN 08 NATURAL GAS 5500 C .i00 US 190.00

19" OPTION MARKET VALUE .001 190.00"

EXPIRE 5/27/08

AVERAGE SHORT: .100

LAST TRADE DATE: 5/27/08

12/07/7 6 PUT AUG 08 NATURAL GAS 5500 C .140 US 660.00

6* OPTION MARKET VALUE .011 660.00*

EXPIRE 7/28/08

AVERAGE SHORT: .140

LAST TRADE DATE: 7/28/08

12/06/7 6 PUT SEP 08 NATURAL GAS 5500 C .190 US 780.00

6* OPTION MARKET VALUE .013 780.00*

EXPIRE 8/26/08

AVERAGE SHORT: .190

LAST TRADE DATE: 8/26/08

12/06/7 6 PUT JUL 08 NATURAL GAS 5750 C .130 US 240.00

6* OPTION MARKET VALUE .004 240.00*

EXPIRE 6/25/08

AVERAGE SHORT: .130

LAST TRADE DATE: 6/25/08

1/03/8 9 PUT OCT 08 NATURAL GAS 5800 C .2_0 US 5,400.00

9* OPTION MARKET VALUE .060 5,400.00*

EXPIRE 9/25/08

AVERAGE SHORT: .230

LAST TRADE DATE: 9/25/08

8/29/7 12 PUT APR 08 NATURAL GAS 6000 C .250 US 120.00

12/06/7 12 PUT APR 08 NATURAL GAS 6000 C .i00 US 120.00

24* OPTION MARKET VALUE .001 240.00*

EXPIRE 3/26/08

AVERAGE SHORT: .175

LAST TRADE DATE: 3/26/08

1/03/8 5 PUT AUG 08 NATURAL GAS 6000 C .150 US 1,200.00

5* OPTION MARKET VALUE .024 1,200.00"

EXPIRE 7/28/08

AVERAGE SHORT: .150

LAST TRADE DATE: 7/28/08

1/023/8 5 PUT SEP 08 NATURAL GAS 6000 C .215 US 1,650.00

5* OPTION MARKET VALUE .033 1,650.00-

EXPIRE 8/26/08

AVERAGE SHORT: .215

LAST TRADE DATE: 8/26/08

CREDIT
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STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC DAIN RAUSCHER
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 ov 312/242-7200.

DATE

8/30/7 12 PUT MAY 08 NATURAL GAS 6250 C
12* OPTION MARKET VALUE

EXPIRE 4/25/08
AVERAGE SHORT: .320

. 320

.002
US

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

240. 00
240. 00~

CREDIT

LAST TRADE DATE: 4/25/08

12/06/7 12
12~

CALL APR 08 NATURAL GAS 7700 C
OPTION MARKET VALUE

199,920.00 LIM EXPIRE 3/26/08
AVERAGE LONG: .500

. 500 US
1.674

200, 880. 00
200, 880. 00*

LAST TRADE DATE: 3/26/08

8/30/7 12
12~

CALL MAY 08 NATURAL GAS 7950 C
OPTION MARKET VALUE

176, 040. 00 LIM EXPIRE 4/25/08
AVERAGE LONG: .613

. 613 US
1.529

183,480. 00
183,480. 00*

LAST TRADE DATE: 4/25/08

8/29/7 12
12*

CALL APR 08 NATURAL GAS 8100 C
OPTION MARKET VALUE

151,920.00 LIM EXPIRE 3/26/08
AVERAGE LONG: .543

.543 US
1.299

155,880.00
155, 880.00~

LAST TRADE DATE: 3/26/08

12/0!/7 12
12*

CALL MAY 08 NATURAL GAS 8100 C
OPTION MARKET VALUE

158, 040. 00 LIM EXPIRE 4/25/08
AVERAGE LONG: .430

.430 US
1.403

168,360.00
168, 360.00*

LAST TRADE DATE: 4/25/08

12/07/7 19
19'

CALL JUN 08 NATURAL GAS 8250 C
OPTION MARKET VALUE

233, 130.00 LIM EXPIRE 5/27/08
AVERAGE LONG: .492

.492 US
1.396

265, 240. 00
265, 240. 00*

1/04/8

LAST TRADE DATE: 5/27/08

CALL JUL 08 NATURAL GAS 8350 C
OPTION MARKET VALUE

59, 750. 00 LIM EXPIRE 6/25/08
AVERAGE LONG: .555

.sss
1.452

US 72, 600.00
72, 600. 00*

LAST TRADE DATE: 6/25/08

1/03/8 CALL AUG 08 NATURAL GAS 8400 C
OPTION MARKET VALUE

59, 750.00 LIM EXPIRE 7/28/08
AVERAGE LONG: .770

.770
1.579

US 78, 950.00
78, 950.00*

LAST TRADE DATE: 7/28/08

< .:
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STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: XI21

INTRODUCED BY: RBC DAIN RAUSCHER

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

8/30/7 12 PUT MAY 08 NATURAL GAS 6250 C .320 US 240.00

12" OPTION MARKET VALUE .002 240.00*

EXPIRE 4125/08

AVERAGE SHORT: .320

LAST TRADE DATE: 4/25/08

CREDIT

12/06/7 12 CALL APR 08 NATURAL GAS 7700 C .500 US 200,880.00

12" OPTION MARKET VALUE 1.674 200,880.00*

199,920.00 LIM EXPIRE 3/26/08

AVERAGE LONG: .500

LAST TRADE DATE: 13/26/08

8/30/7 12 CALL MAY 08 NATURAL GAS 7950 C .613 US 183,480.00

12" OPTION MARKET VALUE 1.529 183,480.00"

176,040.00 LIM EXPIRE 4/25/08

AVERAGE LONG: .613

LAST TRADE DATE: 4125/08

8/29/7 12 CALL APR 08 NATURAL GAS 8100 C .543 US 155,880.00

12" OPTION MARKET VALUE 1.299 155,880.00"

151,920.00 LIM EXPIRE 3/26/08

AVERAGE LONG: .543

LAST TRADE DATE: 3/26/08

12/07/7 12 CALL MAY 08 NATURAL GAS 8100 C .430 US 168,360.00

12" OPTION MARKET VALUE 1.403 168,360.00"

158,040.00 LIM EXPIRE 4/25/08

AVERAGE LONG: .430

LAST TRADE DATE: 4/25/08

12/0"7/7 19 CALL JUN 08 NATURAL GAS 8250 C .492 US 265,240.00

19" OPTION MARKET VALUE 1.396 265,240.00*

233,130.00 LIM EXPIRE 5/27/08

AVERAGE LONG: .492

LAST TRADE DATE: 5/27/08

1/04/8 5 CALL JUL 08 NATURAL GAS 8350 C .55_ US 72,600.00

5* OPTION MARKET VALUE 1.452 72,600.00*

59,750.00 LIM EXPIRE 6/25/08

AVERAGE LONG: .555

LAST TRADE DATE: 6/25/08

1/03/8 5 CALL AUG 08 NATURAL GAS 8400 C .770 US 78,950.00 !

5_ OPTION MARKET VALUE 1.579 78,950.00* i

59,750.00 LIM EXPIRE 7/28/08 I

AVERAGE LONG: .770

LAST TRADE DATE: 7/28/08

i



PAGE

STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC DAIN RAUSCHER
(704)264 —2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC )8233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DBBIT CREDIT

1/03/8 5
5

CALL SEP 08 NATURAL GAS 8400 C
OPTION MARKET VALUE

60, 350.00 LIM EXPIRE 8/26/08
AVERAGE LONG: .900

.900 US
1.708

85, 400. 00
85, 400. 00*

LAST TRADE DATE: 8/26/08

12/07/7 8
8'

CALL OCT 08 NATURAL GAS 8500 C
OPTION MARKET VALUE

94, 960.00 LIM EXPIRE 9/25/08
AVBRAGE LONG: .890

.890 US
1.835

146, 800.00
146, 800.00*

LAST TRADE DATE: 9/25/08

12/06/7 6
6*

CALL JUL 08 NATURAL GAS 8550 C
OPTION MARKET VALUE

59, 700.00 LIM EXPIRE 6/25/08
AVERAGE LONG: .530

. 530 US
1.318

79, 080. 00
79, 080. 00*

LAST TRADE DATE: 6/25/08

12/07/7 6
6"

CALL AUG 08 NATURAL GAS 8700 C
OPTION MARKET VALUE

53, 700. 00 LIM BXPIRE 7/28/08
AVERAGE LONG: .580

.580 US
1.396

83, 760. 00
83, 760. 00*

LAST TRADE DATE: 7/28/08

12/06/7 6
6*

CALL SEP 08 NATURAL GAS 8700 C
OPTION MARKET VALUE

54, 420. 00 LIM EXPIRE 8/26/08
AVERAGE LONG: .710

.710
1.531

US 91,860. 00
91,860. 00»

LAST TRADE DATE: 8/26/08

1/03/8 9
9*

CALL OCT 08 NATURAL GAS 8750 C
OPTION MARKET VALUE

84, 330.00 LIM EXPIRE 9/25/08
AVERAGE LONG: . 945

. 945 US
1.695

152, 550. 00
152, 550. 00»

LAST TRADE DATE: 9/25/08

2/01/8
6 +

CALL AUG 08 NATURAL GAS 8850 C
OPTION MARKET VALUE

44, 700.00 LIM EXPIRE 7/28/08
AVERAGE LONG: .517

.517 US
1.310

78, 600. 00
78, 600.00*

LAST TRADE DATE: 7/28/08

2/01/8
6 *

CALL JUL 08 NATURAL GAS 9000 C
OPTION MARKET VALUE

32, 700.00 LIM EXPIRE 6/25/08
AVERAGE LONG: .345

.345 US
1.062

63, 720. 00
63, 720. 00»

LAST TRADE DATE: 6/25/08

1

_i _:i !i_ i i _
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STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: XI21

INTRODUCED BY: RBC DAIN RAUSCHER

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDEE

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION

1/03/8 5 CALL SEP 08 NATURAL GAS 8400

5 _ OPTION MARKET VALUE

60,350.00 LIM EXPIRE 8/26/08

AVERAGE LONG: .900

LAST TRADE DATE: 8/26/08

12/07/7 8 CALL OCT 08 NATURAL GAS 8500

8* OPTION MARKET VALUE

94,960.00 LIM EXPIRE 9/25/08

AVERAGE LONG: .890

LAST TRADE DATE: :9/25/08

12/06/7 6 CALL JUL 08 NATURAL GAS 8550

6* OPTION MARKET VALUE

59,700.00 LIM EXPIRE 6/25/08

AVERAGE LONG: .530

LAST TRADE DATE: 6/25/08

12/07/7 6 CALL AUG 08 NATURAL GAS 8700

6 * OPTION MARKET VALUE

53,700.00 LIM EXPIRE 7/28/08

AVERAGE LONG: .580

LAST TRADE DATE: 7/28/08

12/06/7 6 CALL SEP 08 NATURAL GAS 8700

6* OPTION MARKET VALUE

54,420.00 LIM EXPIRE 8/26/08

AVERAGE LONG: .710

LAST TRADE DATE: 8/26/08

1/03/8 9 CALL OCT 08 NATURAL GAS 8750

9* OPTION MARKET VALUE

84,330.00 LIM EXPIRE 9/25/08

AVERAGE LONG: .945

LAST TRADE DATE: 9/25/08

2/01/8 6 CALL AUG 08 NATURAL GAS 8850

6* OPTION MARKET VALUE

44,700.00 LIM EXPIRE 7/28/08

AVERAGE LONG: .517

LAST TRADE DATE: 7/28/08

2/01/8 ( CALL JUL 08 NATURAL GAS 9000

6" OPTION MARKET VALUE

32,700.00 LIM EXPIRE 6/25/08

AVERAGE LONG: .345

! LAST TRADE DATE: 6/25/08

EX PRICE/LEGND CC DEBIT CREDIT

C .900 US 85,400.00

1.708 85,400.00*

C .:390 US 146,800.00

1.1335 146,800.00-

C .530 US 79,080.00

1.318 79,080.00*

C .580 US 83,760.00

1.396 83,760.00*

C .710 US 91,860.00

1.531 91,860.00"

C .945 US 152,550.00

1.695 152,550.00"

C .517 US 78,600.00

1.310 78,600.00*

C .345 US 63,720.00

1.062 63,720.00*
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STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC DAIN RAUSCHER
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233 —3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

2/01/8

EX PRICE/LEGND CC

6
6"

CALL SEP 08 NATURAL GAS 9350 C
OPTION MARKET VALUE

15,420. 00 LIM EXPIRE 8/26/08
AVERAGE LONG: .485

.485 US
1.196

LONi /BUY SHRT/SELL DESCRIPTION DEBIT CREDIT

71,760. 00
71,760. 00~

LAST TRADE DATE: 8/26/08

11/02/7 9
9 I

CALL OCT 08 NATURAL GAS 9800 C
OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE LONG: .960

. 960 US
1 . .203

108,270. 00
108,270. 00*

LAST TRADE DATE: 9/25/08

11/05/7 5
5*

CALL JUL 08 NATURAL GAS 9850 C
OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE LONG: .465

.465 US

.700
35, 000. 00
35, 000. 00+

11/05/7 7
7 *

LAST TRADE DATE: 6/25/08

CALL JUN 08 NATURAL GAS 9900 C
OPTION MARKET VALUE

EXPIRE 5/27/08
AVERAGE LONG: .430

.430 US

.559
39, 130.00
39, 130.00*

LAST TRADE DATE: 5/27/08

2/01/8 9
9*

CALL OCT 08 NATURAL GAS 9950 C
OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE LONG: .490

.490 US
1.148

103,320.00
103,320.00~

LAST TRADE DATE: 9/25/08

12/06/7 12 CALL APR 08 NATURAL GAS 10000 C
12+ OPTION MARKET VALUE

EXPIRE 3/26/08
AVERAGE SHORT: .120

.120 US 25, 080.00

.209 25, 080.00~

LAST TRADE DATE: 3/26/08

11/05/7 5
5 t

CALL AUG 08 NATURAL GAS 10150 C
OPTION MARKET VALUE

EXPIRE 7/28/08
AVERAGE LONG: .535

.535 US

.760
38, 000.00
38, 000. 00*

11/05/7

LAST TRADE DATE: 7/28/08

CALL SEP 08 NATURAL GAS 10400 C
OPTION MARKET VALUE

EXPIRE 8/26/08
AVERAGE LONG: .620

.620 US

.806
48, 360.00
48, 360.00*

LAST TRADE DATE: 8/26/08

/i il¸i • i_ _/ _i !_ ii_
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STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: XI21

INTRODUCED BY: RBC DAIN RAUSCHER

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

ATE LONG/BUY SHRT/SELL DESCRIPTION EX

i 2/01/8 6 CALL SEP 08 NATURAL GAS 9350 C

6* OPTION MARKET VALUE15,420.00 LIM EXPIRE 8/26/08

AVERAGE LONG: .485

LAST TRADE DATE: 8/26/08

11/02/7 9 CALL OCT 08 NATURAL GAS 9800 C

9 • OPTION MARKET VALUE

EXPIRE 9/25/08

AVERAGE LONG: .960

LAST TRADE DATE: 9/25/08

ii/05/7 5 CALL JUL 08 NATURAL GAS 9850 C

5* OPTION MARKET VALUE

EXPIRE 6/25/08

AVERAGE LONG: .465

LAST TRADE DATE: 6/25/08

11/05/7 7 CALL JUN 08 NATURAL GAS 9900 C

7* OPTION MARKET VALUE

EXPIRE 5/27/08

AVERAGE LONG: .430

LAST TRADE DATE: 5/27/08

2/01/8 9 CALL OCT 08 NATURAL GAS 9950 C

9* OPTION MARKET VALUE

EXPIRE 9/25/08

AVERAGE LONG: .490

LAST TRADE DATE: 9/25/08

12/06/7 12 CALL APR 08 NATURAL GAS 10000 C

12" OPTION MARKET VALUE

EXPIRE 3/26/08

AVERAGE SHORT: .120

LAST TRADE DATE: 3/26/08

11/05/7 5 CALL AUG 08 NATURAL GAS 10150 C

5 • OPTION MARKET VALUE

EXPIRE 7/28/08

AVERAGE LONG: .535

LAST TRADE DATE: 7/28/08

PRICE/LEGND CC DEBIT CREDIT

.485 US 71,760.00

1.1196 71,760.00-

.960 US 108,270.00

1.1203 108,270.00"

.465 US 35,000.00

.700 35,000.00*

.430 US 39,130.00

.559 39,130.00"

.490 US 103,320.00

1.148 103,320.00"

• 120 US 25,080.00

.209 25,080.00*

.535 US 38,000.00

.760 38,000.00"

11/05/7 6 CALL SEP 08 NATURAL GAS 10400 C .620 US 48,360.00

6 _ OPTION MARKET VALUE .806 48,360.00*

EXPIRE 8/26/08

AVERAGE LONG: .620

LAST TRADE DATE: 8/26/08
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STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC DAIN RAUSCHER
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

12/07/7 12 CALL MAY 08 NATURAL GAS 11000 C
12* OPTION MARKET VALUE

EXPIRE 4/25/08
AVERAGE SHORT: .070

.070

. 185
US 22, 200. 00

22, 200. 00»

LAST TRADE DATE: 4/25/08

12/07/7 19 CALL JUN 08 NATURAL GAS 11000 C
19» OPTION MARKET VALUE

EXPIRE 5/27/08
AVERAGE SHORT: .100

. 100 US 57, 190.00

.301 57, 190.00*

LAST TRADE DATE: 5/27/08

1/04/8 5 CALL JUL 08 NATURAL GAS 11500 C
5* OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE SHORT: .080

.080 US 15,750. 00

.315 15,750. 00*

LAST TRADE DATE: 6/25/08

12/06/7 6 CALL JUL 08 NATURAL GAS 12000 C
6» OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE SHORT: .100

.100 US 14, 880.00

.248 14, 880.00*

LAST TRADE DATE: 6/25/08

12/07/7
1/03/8

6 CALL AUG 08 NATURAL GAS 12000 C
5 CALL AUG 08 NATURAL GAS 12000 C

11» OPTION MARKET VALUE
EXPIRE 7/28/08

AVERAGE SHORT: .144

. 140 US 22, 860. 00

.150 US 19,050.00

.381 41, 910.00*

LAST TRADE DATE: 7/28/08

12/06/7
1/03/8

6 CALL SEP 08 NATURAL GAS 12000 C
5 CALL SEP 08 NATURAL GAS 12000 C

11* OPTION MARKET VALUE
EXPIRE 8/26/08

AVERAGE SHORT: .217

.220 US 28, 200. 00

.215 US 23, 500.00

.470 51,700. 00*

LAST TRADE DATE: 8/26/08

12/07/7 8 CALL OCT 08 NATURAL GAS 12000 C
8* OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE SHORT: .300

.300

.638
US 51,040. 00

51,040. 00»

11/05/7

LAST TRADE DATE: 9/25/08

7 CALL JUN 08 NATURAL GAS 13000 C
7» OPTION MARKET VALUE

EXPIRE 5/27/08
AVERAGE SHORT: .100

.100

.097
US 6, 790.00

6, 790.00*

(i
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STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: Xl21

INTRODUCED BY: RBC DAIN RAUSCHER

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800,/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX

12/07/7 12 CALL MAY 08 NATURAL GAS 11000 C

12" OPTION MARKET VALUE

EXPIRE 4/25/08

AVERAGE SHORT: .070

LAST TRADE DATE: 4/25/08

12/07/7 19 CALL JUN 08 NATURAL GAS 11000 C

19" OPTION MARKET VALUE

EXPIRE 5/27/08

AVERAGE SHORT: .100

LAST TRADE DATE: 5/27/08

1/04/8 5 CALL JUL 08 NATURAL GAS 11500 C

5* OPTION MARKET VALUE

EXPIRE 6/25/08

AVERAGE SHORT: .080

LAST TRADE DATE: 6/25/08

12/06/7 6 CALL JUL 08 NATURAL GAS 12000 C

6* OPTION MARKET VALUE

EXPIRE 6/25/08

AVERAGE SHORT: .100

LAST TRADE DATE: 6/25/08

12/07/7 6 CALL AUG 08 NATURAL GAS 12000 C

1/03/8 5 CALL AUG 08 NATURAL GAS 12000 C

Ii* OPTION MARKET VALUE

EXPIRE 7/28/08

AVERAGE SHORT: .144

LAST TRADE DATE: 7/28/08

12/06/7 6 CALL SEP 08 NATURAL GAS 12000 C

1/03/8 5 CALL SEP 08 NATURAL GAS 12000 C

ii* OPTION MARKET VALUE

EXPIRE 8/26/08

AVERAGE SHORT: .217

LAST TRADE DATE: 8/26/08

12/0'7/7 8 CALL OCT 08 NATURAL GAS 12000 C

8* OPTION MARKET VALUE

EXPIRE 9/25/08

AVERAGE SHORT: .300

LAST TRADE DATE: 9/25/08

11/05/7 7 CALL JUN 08 NATURAL GAS 13000 C

7* OPTION MARKET VALUE

EXPIRE 5/27/08

PRICE/LEGND CC DEBIT

.07{} US 22,200.00

.1185 22,200.00*

CREDIT

.i00 US 57,190.00

.301 57,190.00"

.080 US 15,750.00

.315 15,750.00"

• i00 US 14,880.00

.248 14,880.00"

• 140 US 22,860.00

.150 US 19,050.00

.381 41,910.00"

.220 US 28,200.00

.215 US 23,500.00

.470 51,700.00"

.300 US 51,040.00

.638 51,040.00"

•i00 US 6,790.00

.097 6,790.00"

I AVERAGE SHORT: . I00

.............................................................................................._s_ "_D_-_ ..........5_'t'27"__8

E
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STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC DAIN RAUSCHER
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LON'I/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

11/05/7 5 CALL JUL 08 NATURAL GAS 13000
5a OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE SHORT: .130

.130 US

.157
7, 850.00
7, 850.00"

LAST TRADE DATE: 6/25/08

11/05/7 5 CALL AUG 08 NATURAL GAS 13000
5* OPTION MARKET VALUE

EXPIRE 7/28/08
AVERAGE SHORT: .200

. .200 US 13,000.00

. .260 13,000.00*

LAST TRADE DATE: '7/28/08

11/05/7 6 CALL SEP 08 NATURAL GAS 13000
6* OPTION MARKET VALUE

EXPIRE 8/26/08
AVERAGE SHORT: .285

.285 US 21,240. 00

.354 21,240. 00*

LAST TRADE DATE: 8/26/08

11/02/7
1/03/8

9 CALL OCT 08 NATURAL GAS 13000
9 CALL OCT 08 NATURAL GAS 13000

18~ OPTION MARKET VALUE
EXPIRE 9/25/08

AVERAGE SHORT: .325

C
C

.420 US 45, 540. 00

.230 US 45, 540. 00

.506 91,080.00*

LAST TRADE DATE: 9/25/08

1. BEGINNING ACCT BALANCE
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
4. NET FUTURES P&L
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

*** SEG USD **4
17,804. 71
17,804. 71-

.00
654, 540. 30
125, 338.50-

1, 919,290. 00

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

1, 919,290. 00
1, 919,290. 00

*** CURRENT MONTH «++ *~* YEAR-TO-DATE ***

FUTURES P&L
OPTION PREMIUM

US
US

654, 540. 30
125, 338.50-

671,203. 95
240, 777. 00-

PAGE ?

STATEMENT DATE: FEB 29, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: XI21

INTRODUCED BY: RBC DAIN RAUSCHER

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN MARGARET LAUDER

PO BOX 33068

CHARLOTTE NC ._8233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

1/0517

SHRT/SELL DESCRIPTION

CALL JUL 08 NATURAL GAS 13000

OPTION MARKET VALUE

EXPIRE 6/25/08

AVERAGE SHORT: .130

EX PRICE/LEGND CC DEBIT

.130 US 7,850.00

.157 7,850.00*

1110517

111o517

1110217

110318

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

4. NET FUTURES P&L

5. NET OPTION PREMIL_

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

5*

LAST TRADE DATE: 6/25/08

5 CALL AUG 08 NATURAL GAS 13000

5* OPTION MARKET VALUE

EXPIRE 7/28/08

AVERAGE SHORT: .200

LAST TRADE DATE: 7/28/08

C .:200 US 13,000.00

.:260 13,000.00"

6 CALL SEP 08 NATURAL GAS 13000

6* OPTION MARKET VALUE

EXPIRE 8/26/08

AVERAGE SHORT: .285

LAST TRADE DATE: 8/26/08

C .285 US 21,240.00

.354 21,240.00"

9 CALL OCT 08 NATURAL GAS 13000

9 CALL OCT 08 NATURAL GAS 13000

18" OPTION MARKET VALUE

EXPIRE 9/25/08

AVERAGE SHORT: .325

LAST TRADE DATE: 9/25/08

C .420 US 45,540.00

C .230 US 45,540.00

.506 91,080.00"

*** SEG USD ***

17,804.71 i_

17,8o4.71-l_!_,
.00

654,540.30

125,338.50-

1,919,290.00

1,919,290.00

1,919,290.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US 654,540.30 671,203.95

iOPTION PREMIUM US 125,338.50- 240,777.00-

CREDIT
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SC Hedging Plan

Report Date:

Month

May 06 (EXPIRED)

May 06 [EXPIRED)

May 06 (EXPIRED)

May 06 (EXPIRED)

May 06 (EXPIRED)

May 06 [EXERCISED)

May 06 (EXPIRED)

_D___

2/_2008

# Contracts Tool

6 Call Spread Bought Call at
6 Sold Call at

6 Call Bought Call a

6 Call Bought Call at

B Call Bought Call at

6 Collar Bought Call at
6 Sold Put at

B Sold Futures at

8C Hedging Position Report

Asof:.

Purchase

Price

$0900

($0 080)

$0570

$0540

$0555

$O54O

($0140)

$7.254

2/_/2008

Price (GDI) l)ecile

1001h

1001h

1001h

1001h

1001h

70th

30th

8trike/CeillnglF Pdce/TI Cummulat_ve Max #

)oor me % Coverage Coverage Trade Date Contracts

10.200 T 10% 11/2/2005 61
17000 T 10% 10% 11/2/2005 61

12.750 T 10% 20% 121612006 61

10 700 T 10% 30% 1/4/2006 61

10.300 T 10% 40% 2/I/2006 61

7.150 T 10% 3/1/2006 61

5.750 T 10% 50% 3/I/2006 61

4/25/2006 61

Jun 06 (EXPIRED)

Jun 06 (EXPIRED)

Jun 06 [EXPIRED)

Jun 06 (EXPIRED)

Jun 06 (EXPIRED)

Jun-06 (EXPIRED)

Jun 06 (EXPIRED)

Jun-06 (EXPIRED)

Jun-06 (EXPIRED)

Jun 06 (EXERCISED)

Jun 06 (SET_LEMENT_

7 Call Spread Bought Call at
7 Sold Call at

6 Call Sp(ead Bought Call at
6 Sold Call at

7 Call Bought Call at

6 Calt Bought Call at

7 Collar Bought Call at
7 Sold Put at

33 Collar Bought Call at
33 Sold Put at

33 Settlement

$0.880

($0.080)

$0 785

($0200)

$0.590

$0 540

$0.640

($0.200)

$0210

($0210)

$5.975

1001h 10.350 T 10% 10% 11/2/2005 66
1001h 17 000 T 10% 11/2/2005 66

1001h 12100 T 10% 20% 12/6/2005 66
1001h 17.000 T 10% 12/612005 66

1001h 10.350 T 10% 30% 1/9/200_ 66

1001h 10900 T 10% 40% 2/1/2006 66

70th 7,350 T 10% 60% 3/1/2006 66
30111 5.750 3" 10% 3/1/2006 66

70111 7.300 P 50% 5/1/2006 66

40th 6.150 P 50% 100% 511/2006 66

6/25/2006 66

Jul 06 (EXPIRED)

Jul-06 (EXPIRED)

Jul 06 (EXPIRED)

Jul-06 (EXPIRED)

Jul 06 (EXPIRED)

Jul-06 (EXPIRED)

Jul-06 (EXPIRED)

Jul-06 (EXPIRED)

Jul-06 (EXPIRED)

Jul-06 (EXERCISED)

Jul 06/SETTLEME_L -- ___

5 Call Spread Bought Call at
5 Sold Call at

5 Call Spread Bought Call at
5 Sold Call at

6 Call Bought Call at

5 Call Bought Cull at

6 Collar Bought Call at
6 Sold Put at

27 Collar Bought Call at
27 Sold Put at

27 Settlement

$0920

($0 100)

$0770

($0.200)

$0590

$0.560

$0.580

($0.140)
$0.340

($0.340)

$6.107

1001h 10400 T 10% 10% 11/4/2005 54
1001h 18.000 T 10% 11/4/2005 54

1001h 12.950 T 10% 20% 12/7/2005 54
10Olh 18.000 T 10% 12/712005 54

1001h 10.900 T 10% 30% 1/9/2006 54

10Glh 11200 T 10% 40% 2/2/2006 54

80th 7.850 T 10% 50% 3/2/2006 54
30td 5.500 T 10% 3/2/2006 54

80td 7.100 P 50% 5/16/2006 64

30til 6.150 P 50% 100% 5/16/2006 54

6/27/2006 54

Aug 06 (EXPIRED)

Aug 06 (EXPIRED)

Aug 06 (EXPIRED)

Aug 06 (EXPIRED)

Aug 06 (EXPIRED)

Aug 06 (EXERCISED)

Aug 06 (EXPIRED)

Aug .06 (SETTLEMEN'[)

Aug 06 (EXPIRED)

Aug 06 (EXPIRED)

Aug-06 (EXPIRED)

Aug 06 (SETTLEMENT)

Aug-06 (EXPIRED)

Aug-06 (EXPIRED)

Aug 06 (EXPIRED)

Aug-06 (EXPIRED) ____

Bought Call at
55 Call Spread Sold Call at

6 Call Spread Bought Call at
6 Sold Call at

5 Bought Call at

5 3 Way Sold Put at

5 Sold Call at

5 Settlement

6 Bought Call at

6 3-Way Sold Put al

6 Sold Call at

6 Settlement

5 Collar Bought Call at
5 Sold Put at

28 Collar Bought Call at
28 Sold Put at

$0935

($6 100)

$0.875

($0 3oo)
$0902

($02307

($0.11 o)

$6.887

$1.150

($0.350)

($0.15o)

$6.887

$0.740

($0.325)
$0.650

{$6.380)

lOOth 10.750 T 10% 10% 11/3/2005 55
100':h 18.400 T 10% 11/3/2005 55

10(Eh 12 750 T 10% 20% 12/612005 55
10(_[h 17 500 T 10% 12/612005 58

100;h 10 200 T 10% 11912006 55

601n 7.000 T 10% 30% 1/9/2006 55

10O[h 17.000 T 10% 1/9/2006 55

7/26/2006

10Oth 9.750 T 10% 2/1/2006 55

70th 7.000 T 10% 40% 2/1/2006 55

100Ih 17500 T 10% 2/1/2006 55

7/26/2006

$0th 8.000 T 10% 50% 3/1/2006 55
40th 6.000 T 10% 3/1/2006 55

90th 7.1 O0 P 50% 100% 5/17/2006 55
40th 6.050 P 50% 5/17/2006 55

Sept-06 (EXPIRED)

Sept 06 (EXPIRED)

Sept 06 (EXPIRED)

Sept-06 (EXPIRED',

Seph06 (EXPIRED)

Sept 06 (EXERCISED)

Sept-06 (SOLD)

Sept-06 (EXPIRED)

Seph06 (EXPIRED_,

Sept-06 (EXERCISED)

Sept-06 (SOLD)

Sept-06 (EXPIRED)

Sept-06 (EXPIRED,

Sept-06 (EXPIRED)

Sept-06 (EXPIRED',

Sept 06 (EXPIRED',

Sept-06 (EXPIRED_

Sept-06 (EXPIRED /

Oct 06 (EXPIRED)

Oct 06 (EXPIRED)

Oct 0_5(EXPIRED)

Oct .06 (EXPIRED)

Oct-06 (EXPIRED)

Oct 06 (EXERCISED)

Oct 06 (EXPIRED)

Oct 06 (SETTLEMENT)

Oct-06 (EXPIRED)

Oct-06 (EXERCISE D)

Oct 06 (EXPIRED)

Oct -06 (SETTLEMENT)

Oct 06 (EXPIRED)

Oct .06 (EXERCISED)

Oct 06 (EXPIRED)

Oct 06 (SETTLEMENT)

Oct 86 (EXPIRED)

Oc1.06 (EXERCISED)

Oct 06 (EXPIRED)

Oct-06 (SEI_FLEMEN_%._ ___

6 Call Spread Bought Call at
6 Sold Call at

6 Call Spread Bought Call at
6 Sold Call at

5 Bought Call at

5 Sold Put at

5 3-Way Bought Futures at

5 Sold Call at

6 Bought Call at

0 3 Way Put (Exercised)
6 Sold Futures at

6 Sold Call at

6 Bought Call at

6 3-Way Sold Put at

6 Sold Call at

29 Bought Call at

29 B-Way Sold Put at

29 Sold Call at

9 Call Spread Bought Call at
9 Sold Call at

9 Call Spread Bought Callat
9 Sold CaB at

8 Bought Call at

8 3-Way Sold Put at

8 Sold Call at

8 Settlement

9 Bought Call at

9 3-Way Sold Put at

9 Sold Call at

9 Settlement

8 Bought Call at

8 3 Way Sold Put at

8 Sold Call at

8 Settlement

44 Bought Call at

44 3-Way Sold Put at

44 Sold Call at

4 SettlementBought Call at

3-Way Sold Put at

Sold Call at

Call Spread Bought Call at
Sold Call at

Bought Call at
3-Way Sold Put at

SoLd Call at

Collar Bought Cull at
Sold Put at

Futures Bought Future at

Sold Futures

$0.980

($0.170)

$0.780

($0.21 O)

$0932

($0.180)

$6.472

($0.190)

$1 530

($0500)

($6.472)

($0 200)

$0 879

($0.260)

($0.140)
$0678

($0.280)

<$0.120)
$1.120

($0 300)
$1180

($0.350)

$0.962

($0200)

($0.2oo)

$6.500

$1.16o

($0 500)

($0000)

$7 ooo

$1 0o9

($0390)

($0140)

$5 900

$0 560

($0 460)

($0 100)

$5 980

lOOth 11.150 T 10%

100th 18.500 T 10%

lOOth 14000 T 10%

100th 20.000 T 10%

100th 10.500 T 10%

50th 6.500 T 10%

100th 17.000 T 10%

100th 8.850 T 10%

70th 7.000 T 10%

lOOth 17.500 T 10%

90th 8.100 T 10%

30th 5.500 T 10%

lOOth 14.000 T 10%

70th 7.250 P 50%

30th 5.200 P 50%

10Oth 11.500 P 50%

100th 11.000 T 10%

100th 17,000 T 10%

10C¢h 12.450 T 10%

10C4h 20.000 T 10%

lOCrlh 11.050 T 10%

50th 6500 T 10%

100th 18.000 T 10%

100th 11.000 T 10%

70th 7000 T 10%

1001h 18.500 T 10%

80th 7.760 T 10%

30[h &900 T 10%

100th 14.500 T 10%

80th 7.950 P 50%

30th 5950 P 80%

100th 12.480 P 50%

10% 11/2/2005 58
11/2/2005 58

20% 12/6/2005 58
12/6/2005 58

1/9/2006 58

30% 8/28/2006 58
8/28/2006 58

1/9/2006 58

2/2/2006 58

8/28/2006 58
40%

8/28/2006 58

2/2/2006 58

3/1/2006 58

50% 31112006 58

3/1/2006 58

5126/2006 50

100% 5/26/2006 58

5/26/2006 58

10% 11/2/2005 87
11/2/2005 87

20% 12/2/2005 87
12/2/2006 87

1/6/2006 87

30% 1/6/2006 87

1/6/2006 87

1/6/2006 87

2/1/2006 87

40% 2/1/2006 87

2/1/2006 87

87

3/6/2006 87

50% 31612006 87

31612006 87

2/1/2006 87

6/29/2006 87

100% 6/2912006 B7

6/29/2006 87

6/29/2006 87

Nov 06(EXPIRED)

Nov 06(EXPIRED)

Nov 06(EXPIRED)

Nov 06(EXPIRED)

Nov 06(EXPIRED)

Nov 06(EXPIRED)

Nov -06(EXPIRED)

Nov -06(EXPIRED)

Nov-OB(EXPIRED)

Nov-06(EXPIRED)

Nov 06(EXPIRED)

NOV-06((SOLD) _

Dec.06 (EXERCISED)

Deu 06 (EXPIRED_)

Sold Futures

Sold Futures

Collar Bought Call at
Sold Put at

Futures Sold Futures at

Futures Sold Futures at

$0 890

($0 230)

($0 170)
$0 660

($0 120)

$0 860

($0.360)

($0 150)
$0 445

($0 1257

$0000

$7 148

$0760

($0 300)
$8001

$8.002

90th 10.300 T 10%

30th 6000 T 10%

100th 17 $00 T 10%

80th 9.500 T 10%

10gth 15.000 T 10%

90th 8500 P 20%

30th 6.250 P 20%

100th 14 000 P 20%

8Oth 9,800 40%

3Oth 6,500 40%

Below 20111 5,840 20%

4Oth 7.300

2Oth 6250

20%

20%

61512006 76

10% 6/5/2006 76

61512006 76

20% 7/512006 76
7/5/2006 76

7/612006 76

40% 7/612006 76

716/2006 76

80% 9/6/2006 76
91612006 76

100% 9/26/2006 76

10/27/2006 76

10/3/2006 99
100%

10/3/2006 99

11/27/2006 99

11/27/2006 99

De(:-06 (EXPIRE D_

Dec 06 (EXPIRED

Dec 06 (EXPIRED,

Deu 06 (EXPIRED,

Dec-06 (EXPIRED,

Dec 06 (EXPIREOb

Deo 06 (EXPIRED_

Call Spread Bought Call at
Sold Call at

Collar Bought Call at
Sold Put at

Bought Call at

3-Way Sold Put at

Sold Call at

$0907

($0300)
$1 060

($0 450)

$1 350

($o 300)

($0300)

90th 12.350

100th 18.000

901h 10.500

40th 7.500

9Cth 11,500

4Cth 7.500

100th 19.000

10%

10%

10%

10%

10%

10%

10%

6/2/2006 99
10%

6/2/2006 99

7/5/2006 99
20%

7/5/2006 99

81112006 99

30% 8/1/2006 99

8/1/2006 99
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Dec: 36 (EXPIRED) 10 Bought Call at $0 800

Dec 06 (EXPIRED) 10 3 Way Sold Pu; at ($01501

Dec-06 (EXPIRED) 10 Sold Call at ($0250)

Dec-D6 (EXPIRED) 40 Bought Calt at $0 810

Dec 06 (EXPIRED) 40 3 Way Sold Put at ($0 400)

Dec 06 IEXPIRED) -- -- 40 Sold Call at ($0 100)

Jan-07 (EXERCISED) -- -- _" Sold Put at ($0 390)

Jan-07 (EXERCISE;)) 11 Sold Put at ($0 255)

Jan4;7 (EXERCISE;)) 10 Sold Put at ($0 210)

Jan 07 (EXERCISE[)) 44 Sold Put at ($0360)

Jan 07 (EXERCISE[)) 21 Sold Put at ($0.300)

Jan 07 (EXPIRED) 21 Sold Futures at $6.113

Jan g7 (EXPIRED) 10 Sold Futures at $6115

Jan-07 (EXEIREDr 66 Sold Futures at $6 116

Jan C7 (EXPIRED_ I1 Bought Calf at $1 210

Jan-07 (EXPIRED) 11 3 Way Sold Put at ($0113)

Jan 07 (EXP_RED_ 1 t Sold Call at ($0490)

Jan 07 (EXPIRED) 11 Bought Call at $1 400

Jan-07 (EXPIRED) 11 3Way Sold Call at ($0 250)

Jan 07 (EXPIRED) 11 3Way Bought Call at $1 520

Jan-07 (EXPIRED 11 Sold Call at ($0500)

Jan-07 (EXPIRED) 10 3Way Bought Call at $1156
Jan 07 (EXPIRED) 10 Sold Call at ($0430)

Jan-07 (EXPIRED) 44 8ought Call at $0883

Jan 07 (EXPIRED) 44 3 Way Sold Call at ($0200)

Jan 07 (EXPIRED) ..... 21 Bought Call at $0.770

Feb 07 (EXERCISED) 9 Sold Put at ($0.480)

Feb_07 (EXERCISE_) 8 Sold Put at ($0400)

Feb 07 (EXPIRED) 17 Futures Sold Futures at

Fe#07 (EXPIRED) 8 Bought Calt at $1.407

Feb-07 (EXPIRED) 8 3-Way Sold Put at ($0 200)

Feb-07 (EXPIRED) B Sold Call at ($0600)

Feb-07 (EXPIRED) 9 Bought Call at $1.600

Feb-07 (EXPIRED) 9 3.Way Sold Call at ($0.370)

2/712007 (EXERCISED See Above) Sold Put at

Feb_O7 (EXPIRED) 8 Bought Call at $1.540

Fete07 (EXPIRED) 8 3-Way Sold Call at ($0.400)

2/7/2007 (EXERCISED See Abovel Sold Put at

Feb 07 (EXPIRED) 9 Bought Call at $1 470

Feb 07 (EXPIRED) 9 3 Way Sold Call at ($0 610)

Feb 07 (EXPIRED) 9 Sold Put at ($0.344)

Fe#07 (EXPIRED) 34 Bought Call at $1.120

Feb 07 (EXPIRED) 34 3 Way Sold Put at ($0.450)

Feb 07 (EXPIRED) 34 Sold Call at ($0 350)

Feb07 (EXPIRED) 17 Bought Call at $1 150

Feb-07 (EXPIRED) 17 3 Way Sold Put at ($0 380)

Feb- 07 (EXPIRED) __ -- 17 Sold Call at {$0 3001

Mar 07 (EXPIRED) 7 Bought Call at $1 550

Mar 07 (EXPIRED) 7 3-Way Sold Put at ($0.230)

Mar 07 (EXPIRED) 7 Sold Call at ($0720)

Mar 07 (EXPIRED) 6 Bought Call at $1 850

Mar 07 (EXPIRED) 6 3-Way Sold Call at ($0500)

Mar 07 (EXPIRED) 6 Sold Put at ($0.600)

Mar 07 (EXPIRED) 7 Bought Call at $2.040

Mar 07 (EXPIRED) 7 3-Way Sold Put at ($0650)

Mar-07 (EXPIRED) 7 Sold Call at ($0.650)

Ma[ 07 (EXPIRED) 8 Bought Call a; $1740

Mar 07 (EXPIRED) 6 3 Way Sold Put at ($0.450)

Mar 07 (EXPIRED) 6 Sold Call at ($0.800)

Mar 07 (EXPIRED) 26 Bought Call at $1.323

Mar 07 (EXPIRED) 26 3-Way Sold Put at ($0.550)

Mar 07 (EXPIRED) 26 Sold Call at ($0.450)

Mar-07 (EXPIRED) 14 Collar Bought Call at $0980

Mar-07 (EXPIRED) 14 Sold Put at {$0.5201

Apr. 07 (EXERCISED) 12

Apr 07 (EXERCISED) 13

Sold Futures 12 Futures

Sold Futures 13 Futures

Apr 07 (EXPIRED) 6

Apr 07 (EXPIRED) 6 3-Way

Apr.07 (EXPIRED) 6

Apt-07 (EXPIRED) 6 Ca11

Apt-07 (EXPIRED) 6 Spread

Apr 07 (EXPIRED)

Apr -07 (EXPIRED) 12 3-Way

Apr 07 (EXPIRED) 12

Apr-07 (EXPIRED) Collar

Apr_ ...... 13

Bought Call at $0.550

Bought Call at $0.500

Bought Call at $0751

Sold Put at ($0 250)

Sold Call at ($0050)

Bought Call at $0.860

Sold Call At ($0 100)

Bought Call at(Exercised - Bee Above)

Sold Put at ($0 250)

Sold Call at ($0060)

Bought Call at(Exercised Bee Above)

Sold Put at ($0.230)

90tb 12.150 T

30tb 7.000 T

100th 17.000 T

50th 8.000 P

30th 6750 P

901b 12500 P

80th 7500 T

10% 9/6/2006 99

10% 40% 9/6/2006 99

10% 9/6/2006 99

40% 9/20/2006 99

40% 80% 9/20/2006 99

40% 9/20/2006 99

40th 7500 T

30tb 7.000 T

30_b 6500 P

20ttl 6250 T

10% 7/5/2006 109

10% 81312007 109

10% 9/7/2006 109

40% 9/22/2007 109

20% 10/3/2006 109

1212612006 109

12/26/2006 109

1212612006 109

10% 616/2006 109

10% 10% 6/612006 109

10% 6/6/2006 tO9

10% 20% 7/5;2006 109

10% 7/5/2006 109

10% 30% 8/3/2006 109
10% 81312006 109

10% 40% 9/7/2006 109

10% 91712006 109

40% 80% 9/22/2006 109
40% 9/2212006 109

20% 10/3/2006 109

g0th 12.400 T

30tb 6.000 T

100th 18.000 T

100th 11.000 T

100th 20.000 T

90th 12.450 T

100th 19500 T

90th 12.000 T

100th 17.000 T

60th 8500 P

100th 13.000 P

60th 8.450 T

80th 7500 T

100th 7.500 T

7.179

90th 12.300 T

30th 6000 T

1001h 18000 T

1O01h 11.000 T

1001h 20.000 T

1001h 13.400 T

40th 23000 T

got', 12.300 T

100th 18.000 T

30t:n 7.000 T

10% 7/5/2007 85

10% 8tl/2007 85

1/26/2007 85

10% 6/6/2006 85

10% 10% 61612006 85

10% 61612006 85

10% 71512006 85

10% 20% 7/5/2006 85

10% 7/5/2606 85

10% 8/1/2006 85

10% 30% 8/1/2006 85

10% 81112006 85

10% 9/6/2006 85

10% 40% 916/2006 85

10% 9/6/2006 85

40% 9/22/2006 85

40% 80% 9/22/2006 85

40% 9/22/2006 85

20% 10/2/2006 85

20% 100% 10/2/2006 85

20% 10/2/2006 85

60h 8.550 P

30tn 6.500 P

10(_[h 13000 P

60tn 8.150 T

20th 6.250 T

90th 12.800 T

90th 12.050 T

30th 6.000 T

10Oth 18.000 T

10Oth 10.400 T

100th 20.000 T

80th 7.500 T

90th 11.900 T

40th 7.500 T

100th 20.000 T

90th 12.000 T

30th 7.000 T

100tb 18.000 T

80th 8.100 P

20th 6.250 P

100th 13.000 P

70th 8.700 T

20th 6.250 T

10% 6/5/2006 66

10% 10% 61512006 66

10% 6/6/2006 66

10% 7/5/2006 66

10% 20% 715/2006 66

10% 7/5/2006 66

10% 8/112006 66

10% 30% 8/112006 66

10% 8/1/2006 66

10% 9/6/2006 66

10% 40% 9/6/2006 66

10% 9/6/2006 66

40% 9/2112006 66

40% 80% 9/2112006 66

40% 9/21/2006 66

20% 100% 1013/2006 66
20% 10/3/2006 66

50th 6.750 T

701h 7.000 T

7.503

7.503

601h 7.850 T

201:h 6.000 T

100th 14.000 T

801:h 8.250 T

100th 13.000 T

1C'_h 5.500 T

100th 10.050 T

10th 5.500 T

20% 1/3/2007 61

20% 1/4/2004 61

3/27/2007 61

3/27/2007 61

10% 11/6/2006 61

10% 10% 111612006 61

10% 11/6/2006 61

10% 20% 12/1/2006 61
10% 12/1/2006 61

20%

20% 40% 1/3/2007 61

20% 1/3/2007 91

20% 60%

20% 1/4/2007 61

Report DaN:

Month

May 07 (EXERCISED)

May-07 (EXERCISED)

Sold Futures

Sold Futures

May-07 (EXPtRED)

May-07 (EXPIRED)

May 07 (EXPIRED)

May-07 (EXPIRED)

May-07 (EXPIRED)

May-07 (EXPIRED)

May 07 (EXPIRED)

May-07 (EXPIRED)

May-07 (EXPIRED)

May 07 (EXPIRED)

Jun 07 - Exercised

Ju_l 07 - Exercised

Sold Futures

Sold Futures

Jun 07 - Expired

Jurl 07 - Expired

Jun 07 • Expired

Jun07 - Expired

Jun-07- Expired

Jun 07 Expired

Jun 07 - ExpDred

Jun 07 - Expired

Jull 07 Expired

Jun 07 Ex[_{ed

Jun.07 • Exited

Jun-07 - Expired __.__

Jul 07 - Expired

Jut07 - Exp, red

Jul 07 - Expired

SC Hedging Position ReFit

Tool

12 Bought Call at

13 Bought Call at

12 Futures

3 Bought Call at

Futures

6 3-Way Sold Put at

6 Sold Call at

6 Ca11 Bought Call at

6 Spread Sold Call At

A=o_.

Purchase

Pdce

$0560

$0550

$0811

($0 280)

($0 080)

$0 824

($0 0601

Bought Call at(Exercised See Above)

5 3 Way Sold Put at ($0565)

7 Sold Put at ($0 570)

Collar Bought Call at(Exercised See Above)

13 Sold Put at ($0.280)

13 Bought Call at

14 Bought Call at

13 Futures

4 Futures
Bought Call at

7 3-Way Sold Put at

7 Sold Call at

6 Bought Call at

6 3 Way Sold Put at

6 Sold Call at

13 3 Way

13

3-Way

$0.720

$0 710

14

14

$0.879

($0300)

($0 100)

$1 104

($0230)

($0 1101

Bought Call at (Exercised - See Above)

Sold Put at ($0.300)

Sold Call at ($0 160)

Bought Call al (Exercised See Above)

Sold Put at ($0300)

Sold Call al {$0.1501

$0919

($0 330)

($0tto)

5 Bought Call at

5 3 Way Sold Put at

5 Sold Call at

?J2Wt@OlS

Price (GDI| Deciie loot me % Covem_e Colttmcts

70th 7050 T

70th 7.100 T

7689

7 689

60th 7.950 T

20th 6.000 T

10gth 13.500 T

8Cth 8.550 T

10gth 14.500 T

401h 8.150 T

4C¢h 6150 T

10th 5500 T

70th 7.000

70th 7.000 T

7.642

7642

60th 8000 T

20th 6.000 T

tOOth 13 500 T

70th 8.050 T

20th 6.100 T

100th 14.000 T

10th 5.500 T

100th 10 0O0 T

101h 5500 T

tOOth 10.000 T

20% 12/29/2006 61

20% 114/2007 61

4/25/2007 61

4/25/2007 61

10% 11/6/2006 61

10% 10% 11/6/2006 61

10% 111612006 61

10% 20% 12/1/2006 61

10% 12/1/2006 61

12/29/2006 81

20% 40% 12/26/2006 81

20% 12/29/2006 61

81
60%

20% 1/4/2007 61

20% 1/3/2007 66

20% 1/4/2007 66

512512007 66

5/25/2007 66

10% 11/6/2006 66

10% 10% 111612006 66

10% 11/6/2006 66

10% 12/1/2006 66

10% 20% 12/1/2006 66

10% 121112006 66

1/3/2007 66

20% 40% 1/3/2007 66

20% 1/3/2007 66

11412007 66

20% 60% 1/4/2007 66

20% 1/4/2007 66

6(_h 8.100 T

2(_h 6 000 T

100th 14.000 T

10% 11/6/2006 54

10% 10% 11/6/2006 54

10% 11/6/2006 54
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Jul Qv Expired
Jul-Qo - Expired
Jul-G7 - Expired

Jul 07 Expired
Jul-Or - Expired
Jul Qv - Expired
Jul-Qo Expired
Jul 07 - Ex &red

Aug-07 Exerased
Aug-07 - Exerased
Aug 07 - Exerased
Aug 07 — Exercised
Aug-07 - Ex erased
Sold Futures
Sold Futures
Aug 07 - EXPIRED
Aug-07 - EXPiRED
Aug 07 - EXPIRED
Aug 07 - EXPIRED
Aug 07 EXPIRED
Aug-07 EXPIRED
Aug 07 - EXPIRED
Aug 07 EXPIRED
Aug 07- EXPIRED
Aug 07 - EXPIRED
Aug 07 - EXPIRED
Aug Q7- EXPIRED
Aug 07 - EXPIRED
Aug 07- EXPIRED
Aug 07 - EXPIRED
Au 07 EXPIRED
Sep. 07 - EXERCISE.D
Sap 07 —EXERCISE:D
Sep 07- EXERCISED
Sep 07- EXERCISE.D
Sep 07 - EXERCISED
SOLD FUTURES
SOLD FUTURES
SOLD FUTURES
SOLD FUTURES
SOLD FUTURES
Sep 07 - EXPIRED
Sep 07 - EXPIRED
Sep 07 - EXPIRED
Sep 07 — EXPIRED
Sep 07 - EXPIRED
Sep 07- EXPIRED
Sep 07 - EXPIRED
Sep 07 - EXPIRED
Sep 07 — EXPIRED
Sep 07- EXPIRED
Sep 07- EXPIRED
Sep-07- EXPIRED
Sep-07 - EXPIRED
Sep-07- EXPIRED
Se 07 - EXPIRED

6
6
6

21
?I
'o1

22
22
5

6
6
11
6
28
6
5

16
11

6
6
5

6
29
6
6
5
6
29
6

29

3-IN ay

3-Way

Collar

Put
Put

Put

Put

Put

Futures
Futures

3-Way

3-Way

3-Way

Call

Spread

Collar

Cali

Collar

Bought Call at
Sold Put st

Sold Call at

Bought Call at
Sold Put at

Sold Call at
Bought Call at
Sold Put at
Sold Put at
Sold Put at
Sold Put at
Sold Put at

Sold Put at

FUTURES
FUTURES
FUTURES
FUTURES
FUTURES

3 Way

3.IN ay

3-Way

Ca11
Spread

Collar

Collar

Bought Call at
Sold Put at (ex erased see
Sold Call at
Bought Call at
Sold Put at (exerased see
Sold Call at
Bought Call at
Sold Put at (exercised see
Sold Call al
Bought Call at
Sold Call At

Bought Call at
Sold Put at (ex erased see
Bought Call at
Sold Put at exercised see

above)

above)

above)

above)

above

Bought Call at
SOLD PUT AT (SEE ABOVE)
Sold Call at
Bought Cali at
SOLD PUT AT (SEE ABOVE)
Sold Call at
Bought Call at
SOLD PUT AT (SEE ABOVE)
Sold Call at

Bought Call it

Sold Call At

Bought Catt it

SOLD PUT AT (SEE ABOVE)
Bought Call at
Bought Cali at~*
Sold Put at
Sold Put at

Sold Put at
Sold Put at

Sold Put at

$1 164
($0 240)

($0 160)
$0 760

($0 350)
($0 150)
$0 020
$0 020

($0 370)
($0 240)
($0 535)
($0 080)
($0 200)

$0 979

($0 130)
$1 300

($0.300)
$1 050

($0 230)
$0 540

($0 080)
$0 670

$0 280
$0 350

($0 380)
($0.340)
($0.580)
($0 250)
($0 270)

$1 179

($0 320)
$1 404

($0 300)
$1 080

($0 220)
$0 550

($0.1 00)
$0.726

$0.540

70&I

20t h

100tn
80th
10th

100&Ii

50th
40th
20th
20th
20th
20th
40th

70th

100tli
70th

I 00&1&

60tto

100th
1001h
100th
100th

60tii
30tii

20tii
20tii
20th
40th
20th

70&11

100i h

60th

1 00'ih

70t n

100'lb

100th
100th
100&1&

40t h

8 200
6 000
14.000
7 250
5 500
11 000
7 100
6 850
6 000
6 000
6.000
6 000
6.250

8 350

15 000
8 250

14.000
6.950

11 000
9 400
14 000
7 950

7 300
6 750

6.000
6 000
6 000
6 250
6 000
5.593
5.593
5.593
5 593
5 593
e 700

14 000
8 300

14.500
7.150

12 000
10 000
15 000
8.150

7.050

10%
10'k
1Q'/o

40'/
40%
4D%
40'k
40'k
10%
I 0'/o

10'k
20%
10%

10%

10%
I 0'k

10%
10%

10'k
10%
10%
I 0'/o

30%
20%

10'k
10'/o

10%
10'/
50'/o

I 0'k
10%

10%
10'k

1D%
10'4
10'/
10%

50'k

20%

60%

&QQ%

I 0'/

20%
30%
100%
50%

10%

20%

30'/

40%

50%

80%

1 00%

10%

20%

30%

40'k

50%

12/I/2006
12/1/2006

12/1/2006
I /4/2007
I /4/2007
I/4/2007

6/25/2007
6/25/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
I I /6/2006

11/6/2006
12/I/2006

12/I/2006
I/4/2007

I /4/2007
2/1/2007
2/1/2007
3/I /2007

6/26/2007
6/29/2007

11/3/2006
12/1/2006

I/4/2007
3/1/2007

6/29/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
11/3/2006
11/3/2006
11/3/2006
12/I/2006
12/1/2006
I 2/1/2006

I /4/2007
1/4/2007
1/4/2007
2/1/2007
2/I/2007
3/1/2007
3/1/2007

6/29/2007
6/29/2007

54
54
54
54
54
54
54
54
55
55
55
55
55
55
55
55

55
55

55
55

55
55
55
55

55
55

58
58
58
58
58

58
58
58
58
58
58
58
58
58
58
58
58
58
58
58

May-08 - OFFSET
May-OS - OFFSET
May-08-OFFSET
May 08 - OF FSET
May-08- OFFSET
May-08 - OFFSET
May-08 - OFFSET
May-08- OFFSET
May-08- OFFSET
May-08- OFFSET
May-08 - OFFSET
Ma -08-OFFSET
Ocl-07 - EXPIRED
Ocl-07 - EXPIRED
Oct 07 - EXPIRED
Ocl 07 - EXPIRED
Oct-07 - EXPIRED
Oct-07 - EXPIRED
Oct-07 - EXPIRED
Oct 07 - EXPIRED
Oct-07 - EXPIRED

Oct 07 - EXPIRED
Oct 07 - EXPIRED
Oct 07 - EXPIRED
Oct-07 - EXPIRED
OCI-07 - EXPIRED

Oct 07- EXPIRED
Oct 07 - EXPIRED

43
43

3-Way

3-Way

3 INay

3-Way

3-Way

3-Way

3-Way

Cat I
Spread

3.Way

Catt
Spread

Bought Call (OFFSET)
Sold Put (OFFSET)
Sold Call (OFFSET)
Sold Call (OFFSET)
Bought Put (OFFSET)
Bought Call (OFFSET)
Bought Call (OFFSET)
Sold Put (OFFSET)
Sold Call (OFFSET)
Sold Call (OFFSET)
Bought Put (OFFSET)
Bou ht Call OFFSE
Bought Call at
Sold Put at
Sold Call at
Bought Call at

Sold Put at
Sold Call at

Bought Cali at
Sold Pul at

Sold Call at

Bought Call at
Sold Call At

Bought Call at
Sold Put at

Sold Call at

Bought Call al
Sold Call At

$0 690
($0.270)
($0.130)
($0.660)
$0.240
$0 120
$0 690

($0.270)
($0.130)
($0.700)
$0 250
$0 150
$1 310

($0 411)
($0 420)
$1.508

($0 400)
($0.344)
$1.230

($0.620)
($0 330)

$1 000
($0.240)
$0 920

($0 320)
($0 160)

$0 420
$0 140

70th
20th
1000&

70&1&

200&

100&1&

70th
20th
10011&

70th
20th
100&11

70th
20th

100&1&

80t h

2D&h

10Gth
70t h

20t h

10clgi

10(itli
10(XII

1 DCHI&

40&1&

10(NI

1000&

I 00&1&

7.650
6.000
11.000
7.650
6 000
11 000
7 650
6 000
11.000
7.650
6 000
11 000
8 650
6.000
14.000
8.400
6.000
15 000
7 200
6.000
12 000

8.600
13.000
8.050
6 250
13 000

8 450
11.000

P
P
P
P
P
P
P
P
P
P
P
P

10%
10'k
10%
10'k
10%%u

10'k
10%
10%
10%

10%
10'k
1D%
10'4
10'k

50%
50%

10o/o

20%

30%

40%

50'yo

100ok

9/4/2007
9/4/2007
9/4/2007
gir/2007
9/7/2007
9/7/2007
9/4/2007
9/4I2007
9/4/2007

9/1 0/2007
9/1 0/2007
9/10/2007
11/3/2006
1 1/3/2006
I 1/3/2006
12/1/2006
1?/1/2006
12/1/2006

1/4/2007
1/4/2007
1 I4/2007

2/1/2007
2/1 /2007
3/I /2007
3/1/2007
3/1/2007

6/29/2007
6/29/2007

61
61
61
61
61
61
61
61
61
61
61
61
87
87
87
87
87
87
87
87
87

87
87
87
87
87

87
87

Nov. 07 - EXPIRED
Nov 07 - EXPIREC
Nov 07- EXPIREL'
Nov. 07 - EXP&RED
Nov 07 - EXPIREC
Nov-07 - EXP&RED
Nov-07 - EXPIRED
Nov-07 - EXPIRED
Nov 07 - EXPIRED
Nov 07 EXPIRECi
Nov-07 - EXPIRED
Nov-07 - EXPIRED
Dec-07 - EXPIRED
Dec-07 - EXPIRED
Dec-07 - EXPIRED
Dec 07 - EXPIRED
Dec-07 - EXPIRED
De -07 - EXPIRELi
De- 07 - EXPIRED
De- 07 - EXPIRECi
Dec-07 - EXPIRED
Dec 07 EXPIRECi
Der. 07 EXPIRED
Dec-07 EXPIRED
Dec 07 EXPIRED
Dec-07 - EXPIRECi
Dec-07 EXPIRED
Jan . 08 - EXPIRED
Jan 08 EXPIRED
Jan - 08- EXPIRED
Jan - 08 EXPIRED
Jan - 08- EXPIRED

8
8
8

22
22
16
16
16
16
16
14
14
10
10
10
10
10
10
10
10
10
30
30
19
19
20
20
11
11
11
11
11

3 Way

Collar

3.&Nay

Collar

Collar

Bought Call at
Sold Put at

Sold Call at

Bought Cail at
Sold Put at
Bought Call at

Sold Put al
Sold Cali at
Bought Call at
Sold Put at

Bought Call at
Sold Put at
Bought Call at
Sold Put at
Sold Call al

Bought Call at
Sold Put at
Sold Call al

Bought Cell at
Sold Put at
Sold Call at
Bought Call at
Sold Put at

Bought Cail at
Sold Put at
Bought Call at
Sold Put at

3-Way

3 Way

3-Way

Collar

Collar

Collar

3 Way

3-Way

Bought Call at
Sold Put at

Sold Cail at

Bought Call at
Sold Put at

$1 120
($0 350)
($0 450)
$0 794

($0 4eo)
$0 860

($0 370)
($0 190)
$0 565

($0 300)
$0 040
$0 053
$1 030

($0 160)
($0 390)
$1 055

($0 270)
($0 330)
$0 900

($0 310)
($0 260)
$0 530

($0 220)
$0 540

($0 260)
$0 580
$0 120
$1 185

($0 160)
($0.550)
$1 100

($0 200)

80th
10&Ii

10(XI&

700&

2DQ&

40tli

I 0&Ii

90&1&

40tli

1 0&Ii

80&Ii

10&1&

90&11

30&Ii

100th
ecdi
2C&h

9C&li

8C& I&

2C&li

10&)th

80&1&

10&1&

6C&li

2(llh
6(ill&

2(sh
9(illi

30th
100th
SCIII&

2(NI&

9.400
5 500
14 000
8.150
6 800
7 350
6.000
11 000
7 300
5 800
9 150
6 250
10 250
7 000
13 500
8 600
6.700
12 000
8 rso
6 750
12.250
8 600
6.300
7 950
6 350
7 950
6 700
10 500
7 000
13 500
9 050
6 500

P
P
P
P
P
P
P
P
P
P
T
T

10'/
10'k
10%
30'k
30%
20%
20%
20%
20'/o

20'k
20%
20%
1 0'k
10'k
10'k
10%
10%
10'k
1 D'k

10'k
10%
30'k
30%
20%,
20%%u

20'k
20%
10%
10'/o

1D%
10%
10%

10%%u

40'k

60%

80%

10%

20'/o

30ok

60%

80%

100%%u

10%

20%

9/22/2006
9/22/2006
9/22/2006

7/2/2007
7/2/2007

7/25/2007
7/25/2007
7/25/2007
8/23/2007
8/23/2007
10/3/2007
10/3/2007
6/5/2007
6/5/2007
6/5/2007
7/3/2007
7/3/2007
7/3/2007
8/1/2007
8/1/2007
8/1/2007

8/23/2007
8/23/2007

9/4/2007
9/4/2007

1 0/3/2007
1 0/3/2007
6/5/2007
6/5/2007
6/5/2007
7/2/2007
7/2/2007

76
76
76
76
76
76
76
76
76
76
76
76
99
99
99
99
99
99
99
99
99
99
99
gg
99
99
99
109
109
109
109
109
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Jul 07 Expired

Jul-07 - Expired

Jul-07 - Expired

Jul 07 Expired

Jul-07 - Expired

Jul 07 - Expi_e_

dul 07 Expired

Jul 07 - Expired

Aug-07 Exercised

Aug-07 - Exercised

Aug 07 - Exercised

Aug 07 Exercised

Aug-07 - Exercised

Sold Futu;es

Sold Futures

Aug 07 - EXPIRED

Aug-07 - EXPIRED

Aug 07 - EXPIRED

Aug 07 - EXPIRED

Aug 07 EXPIRED

Aug-07 EXPIRED

Aug 07 - EXPIRED

Aug 07 EXPIRED

Aug 07 - EXPIRED

Aug 07 - EXPIRED

Aug 07 - EXPIRED

Aug 07 EXPFRED

Aug 07 - EXPIRED

Aug 07 - EXPIRED

Aug 07 - EXPIRED

Aug 07 EXPIRED

6 Bought Call at $1 164

6 3-Way Sold Put at ($0 240)

6 Sold Call at ($0160)

21 Bought Carl at $0760

21 3-Way Sold Put at ($0 350)

21 Sold Call at ($0.150)

22 Collar Bought Call at $0.020

22 Sold Put at ($0020)

5 Put Sold Put at ($0 370)

6 Put Sold Put at ($0240)

6 Put Sold Put at ($0.535)

11 Put Sold Put at ($0 080)

5 Put Sold Put at ($0 200)

28 Futures

6 Futures

5 Bought Call at $0979

3-Way SOLD PUT AT (SEE ABOVE)

5 Sold Call at ($0 130)
6 Bought Call at $1.300

3 Way SOLD PUT AT (SEE ABOVE)

6 Sold Call at ($0.300)

6 Bought Call at $1 050

3 Way SOLD PUT AT (SEE ABOVE)

6 Sold Call at ($0230)

5 Call Bought Call at $0540

5 Spread Sold Call At ($0080)

6 Colla_ Bought Call at $0.670
SOLD PUT AT (SEE ABOVE)

16 Call Bought Calf at $0 280

11 Collar Bought Call at $0.350

SOLD PUT AT (SEE ABOVE)

70th

20th

100tn

80th

10th

100t h

50th

4011,

20th

20th

20th

20th

40th

70th

100th

70th

100th

60th

100th

100th

lO0th

100th

60th

30th

8.200

6.000

14.000

7.250

5500

11 000

7.100

6850

6.000

6.000

6.000

6000

6.250

10%

10%

10%

40%

40%

4o%

4o%

40%

10%

10%

10%

20%

10%

20%

60%

100%

10%

20%

30%

100%

50%

12/1/2006

12/1/2006

12/1/2006

1/4/2007

1/4/2007

1/4/2007

6/25/2007

6/2512007

8.350

15000

8.250

14.000

6.950

11.000

9.400

14.000

7.950

7.300

6 750

10%

10%

10%

lO%

10%

10%

10%

10%

10%

3o%

20%

lO%

20%

30%

40%

50%

80%

lOO%

7/2612007

7/2612007

7/26/2oo7

7126/2oo7

7/26/2o07

?/26/2007

7/26/2007

111612006

11/612006

12/1/2oo6

12/I/2006

1/4/20o7

1/4/2oo7

2/112007

2/1/2oo7

3/1/2oo7

6/26/20o7

6/29/2007

Sep-07 - EXERCISED 5 Sold Put at ($0380) 20th

Sep07 EXERCISED 6 Sold Put at ($0.340) 2Oth

Sep 07 - EXERCISED 5 Sold Put at ($0.580) 20th

Sep 07 - EXERCISED 6 Sold Put at ($0.250) 40th

Sop 07 - EXERCISED 29 Sold Put at ($0.270) 20th

SOLD FUTURES 6 FUTURES

SOLD FUTURES 6 FUTURES

SOLD FUTURES 5 FUTURES

SOLD FUTURES 6 FUTURES

SOLD FUTURES 29 FUTURES

Sep 07 - EXPIRED 6 Bought Call at $1 179 70th

Sep 07 - EXPIRED

Sep 07 - EXPIRED

Sep07 EXPIRED

Sep 07 - EXPIRED

Sep 07 - EXPIRED

Sep 07 - EXPIRED

Sep 07 - EXPIRED

Sep 07 EXPIRED

Sep 07 - EXPIRED

Sep 07 EXPIRED

Sep-07 - EXPIRED

Sep-07 - EXPIRED

Sep-07 - EXPIRED

Sep-07 - EXPIRED

May-08 - OFFSET

May-08 - OFFSET

May-08 - OFFSET

May 08 - OFFSET

May-08 * OFFSET

May-08 - OFFSET

May-08 - OFFSET

May 08 - OFFSET

May-g8 - OFFSET

May-08 - OFFSET

May-08 _ OFFSET

May-g8 - OFFSET

3 Way Sold Put at (exercised see above)

6 Sold Call at ($0320)

8 Bought Call at $1.404

3-Way Sold Put at (exercised .,see above)

6 Sold Call at ($0300)

5 Bought Call at $1080

3-Way Sold Put at (exercised see above)

5 Sold Call at ($0.220)

6 Ca11 Bought Call at $0550

6 Spread Sold Call At ($0.100)

6 Co,ar Bought Call at $0.726
Sold Put at (exercised see above)

29 Collar Bought Call at $0.540

Sold Put at (exercised see above)
3 Bought Call (OFFSET) $0.890

3 3-Way Sold Put (OFFSET) ($0.2?0)

3 Sold Call (OFFSET) ($0.130)

3 Sold Call (OFFSET) ($0.660)

3 3-Way Bought Put (OFFSET) $0.240

3 Bought Call (OFFSET) $0120

9 Bought Call (OFFSET) $0.690

g 3 Way Sold Put (OFFSET) ($0.270)

9 Sold Call (OFFSET) ($0.130)

9 Sold Call (OFFSET) ($0.700)

9 3 Way Bought Put (OFFSET) $0.250

9 Bou£1ht Call (OFFSET) $0.150

54

54

54

54

54

54

54

54

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

55

6.000 T 10% 11/3/2006 58

6.000 T 10% 12/1/2006 58

6000 T 10% 1/4/2007 58

6.250 T 10% 3/112007 58

6.000 P 50% 6/29/2007 58

5,593 8/2812007

5.593 8/28/2007

5.593 8/2812007

5593 8/2812007

5.593 8/28/2007

8 700 T 10% 11/3/2006 58

10% 1113/2006 58

1001:h 14000 T 10% 1113/2006 58

60th 8.300 T 10% 12/1/2006 58

20% 12/1/2006 58

10(?:h 14.500 T 10% 12/1/2006 58

70h 7.150 T 10% 1/4/2007 58

30% 1/4/2007 58

10(t!h 12.000 T 10% 1/4/2007 58

10OLh 10.000 T 10% 40% 2/112007 58
100[h 15.000 T 10% 2/112007 58

lOOlh 8.150 T 10% 50% 3/1/2007 58
3/1/2007 58

40th 7.050 P 50% 100% 6/2912007 58
6/29/2007 58

Oct-07 - EXPIRED 9 3-Way Bought Call at $1.310

O61-07 - EXPIRED 9 Sold Put at ($0.411)

Oct 07 - EXPIRED 9 Sold Call at ($0420)

Oct 07 - EXPIRED 8 3-Way Bought Call at $1.508

Oct-07 - EXPIRED 8 Sold Put at ($0400)

Oct-07 - EXPIRED 8 Sold Call at ($0.344)

Oct-07 - EXPIRED 9 3-Way Bought Call at $1.230

Oct 07 -EXPIRED 9 Sold Pul at ($0.620)

Oct-07 - EXPIRED 9 Sold Call at ($0330)

Call

Oct 07 - EXPIRED 9 Spread Bought Call at $1 000

Oct 07 - EXPIRED 9 Sold Call At ($0.240)

Oct 07 - EXPIRED 9 3-Way Bought Call at $0920

Oct-07 - EXPIRED 9 Sold Put at ($0320)

Oct-07 - EXPIRED 9 Sold Call at ($0 160)

Call

Oct 07 - EXPIRED 43 Spread Bought Call at $0420

Oct 07 - EXPIRED 43 Sold Call At {$0 140)
Nov-07 - EXPIRED

Nov 07 = EXPIRED

Nov 07 - EXPIRE{]

Nov-07 - EXPIRED

Nov 07 - EXPIRED

Nov-07 - EXPIREE

Nov-07 - EXPIRE{]

Nov-07 - EXPIRED

Nov 07 - EXPIRED

Nov 07 EXPIRED

Nov-07 - EXPIRED

Nov-0? - EXPIRED

8 Bought Call at $1 120

8 3 Way Sold Put at ($0350)

8 Sold Call at ($0 450)

22 Cotlar Bought Call at $0 794
22 Sold Put at ($0 480)

16 Bought Call at $0800

15 3-Way Sold Put at ($0370)

18 Sold Call at ($0 190)

15 Cellar Bought Can at $0 565
18 Sold Put at ($0 300)

14 ColLar Bought Call at $0040
14 Sold Put at ($0 053)

Bought Cal_ at $1 030

10 3-Way Sold Put at ($0.160)

10 Sold Call al ($0390)

10 Bought Call at $1 055

10 3 Way Sold Put at ($0270)

10 Sold Call at ($0 330)

10 Bought Call at $0900

10 3-Way Sold Put at ($0310)

10 Sold Call at ($0260)

30 Coffar Bought Call at $0530
30 Sold Put at ($0220)

19 Collar Bought Cakl at $0540
19 Sold Put at ($0.260)

20 Cctlar Bought Call at $0.580
20 Sold Put at ($0.120)

Dec-07 - EXPIRED

Dec-07 - EXPIRED

Dec 07 - EXPIRED

Dec 07 - EXPIRED

Dec-07 - EXPIRED

Dec-07 - EXPIRED

Dec 07 - EXPIRED

Dec 07 - EXPIRED

Dec-07 - EXPIRED

Dec 07 EXPIRED

Dec 07 EXPIRED

Dec 07 EXPIRED

Dec 07 EXPIRED

Dec-07 - EXPIRED

Dec 07 EXPIRED

70th 7.650 P

20th 6.000 P

100th 11.000 P

70th 7.650 P

20th 6.000 P

100th 11.000 P

70th 7.650 P

20th 6.000 P

100th 11.000 P

70th 7.650 P

20th 6.000 P

lOOth 11.000 P

9/4/2007

9/4/2007

9/412007

9/7/2007

9/7/2007

9/7/2007

9/4/2007

9/4/2007

9/4/2007

9/10/2007

9/10/2007

9110/2007

70th 8.650 T 10% 10% 11/3/2006

20th 6.000 T 10% 11/3/2006

100th 14.000 T 10% 1113/2006

801h 8.400 T 10% 20% 12/1/2006

201h 6.000 T 10% 12/1/2006

100th 15.000 T 10% 12/1/2006

701h 7200 T 10% 30% 1/4/2007

201h 6.000 T 10% 1/4/2007

10Crth 12.000 T 10% 1/4/2007

40%
100th 8.600 T 10% 2/112007

100th 13.000 T 10% 2/1/2007

100th 8.050 T 10% 50% 3/1/2007

4O';h 6 250 T 10% 3/1/2007

100th 13.000 T 10% 3/1/2007

100%
100th 8 450 P 50% 6/29/2007

100th 11.000 P 50% 6129/2007

9.400

5.500

14.000

8.150

6.800

7350

6.000

11 .O00

7300

5 800

9150

6 250

lO%

lO%

10%

30%

30%

20%

20%

20%

20%

20%

20%

20%

10%

40%

60%

8o%

10o%

9/22/2006

9/22/2006

9/22/20o6

7/2/2007

7/2/2007

7/2512007

7/25/2007

7/25/2o07

812312007

8/23/2007

10/3/2007

10/3/2007

8Oth

10th

100th

70th

20th

40th

10th

g0th

40th

10th

80th

10th

10 250

7.000

13.500

8600

6.700

12000

8750

6750

12.250

8600

6300

7.950

6350

7950

6.700

1 o%

10%

10%

10%

1 o%

10%

10%

10%

I o%

30%

30%

20%

20%

20%

20%

10%

20%

30%

60%

80%

100%

6/5/2007

6/5/2007

6/5/2007

7/3/2007

7/3/2007

713/2007

8/1/2007

8/1/2007

8/1/2007

8/23/2007

8/2312007

91412007

9/4/2007

101312007

10/3/2o07

10 500

7000

13.500

9050

6.500

10%

10%

10%

10%

10%

10%

20%

6/5/2007

6/5/2007

6/5/2007

7/2/2007

7/2/2007

90th

3Cth

100th

80th

2Cih

9Cth

8C/(h

2C'th

100th

80th

1C'th

6C_(h

2Crth

6C_h

2C_h

Jail - 08 - EXPIRED 11 Bought Call at $1 185 g0th

Jan 08 EXPIRED 11 3 Way Sold Put at ($0.160) 30th

Jan - 08 - EXPIRED 1 t Sold Call at ($0.550) 100th

Jan - 08 EXPIRED 11 Bought Call at $1100 8BIh

Jan - 08 - EXPIRED 11 3 Way Sold Put at ($0 200) 2[llh

61

61

61

61

61

61

61

61

61

61

61

61

87

87

87

87

87

87

87

87

87

87

87

87

87

87

87

87

76

76

76

76

76

76

76

76

76

76

76

76

99

99

99

99

99

99

99

99

99

99

99

99

99

99

99

109

109

109

109

109
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Jan 08 EXPIRED
Jan 08 . EXPIRED
Jan 08 - EXPIRED
Jan 08 - EXPIRED
Jan 08- EXPIRED
Jan 08 - EXPIRED
Jan 08 - EXPIRED
Jan 08 - EXPIRED
Feb 08 EXPIREC
Feb 08 EXPIRED
Feb 08 EXPIREC
Feb 08 - EXPIREC
Feb 08 EXPIREC
Feb 08- EXPIREC
Feb 08 EXPIREC
Feb 08 EXPIREC
Feb 08 - EXPIRE C

Feb 08 EXPIREC
Feb 08 - EXPtREC
Feb 08 (EXERCISE3)
Sold Futures
Feb 08 EXP IREE
Feb 08 - EXPIREC
MAR - 08 - EXPIRED
MAR - 08 EXPIRE3
MAR 08 EXPIRE 3
MAR - 08 (EXERCISED)
Sold Futures

MAR 08 EXPIRE 3
MAR 08 EXPIRED
MAR 08 EXPIRED
MAR 08 EXPIRED
MAR - 08 - EXPIRED
MAR - 08 (EXERCISED)
Sold Futures

MAR 08 EXPIRE3
MAR 08 - EXPIRED
MAR - 08 (EXERCISE('I
Sold Futures

MAR - 08 - EXPIRED
MAR 08 EXPIRED
MAR - 08 (EXERCI(IE(''I
Solo Futures

MAR - 08 . EXPIRED
MAR 08 EXPIRED

11

ll
11

11

54
54
22
22
9
g

9
8
8
8
9
9
9

42
42
17
17

17

6
6
7
7
7

20
20

20
20
13
13

13
13
13
13

13
13

3 Way

Collar

Collar

3-Way

3-Way

3 Way

Collar

Futures
Call

Spread

3.Way

Futures

3-Way

3-Way

Fulures

3-Way

Futures

3-Way

F utures

3-Way

Sold Call at

Bought Catt at

Sold Put at
Sold Call at

Bought Call at
Sold Put at
Bought Call at
Sold Put at
Bought Call

Sold Put al
Sold Call at
Bought Cali
Sold Put at
Sold Call at
Bought Call

Sold Put at
Sold Can at

Bought Call

Sold Put at

Bought Call

at

st

($0 350)
$0 946

($0 285)
($0 285)
$0 670

($0 200)
$0 395
$0 080
$1 350

($0 200)
($0 670)
$1 340

($0 250)
($0 550)
$1 006

($0 270)
($0 360)
$0 720

($0 250)
$0.425

Bought Call vt (Exerosec - see above)
Sold Can at $0 100
Bought Call at
Sold Put at
Sold Call at
Bought Can rft

$1 400
($0 220)
($0 700)
$1 335

Bought Call at
Sold Put at
Sold Call at
Bought Cali nl

Sold Put at
Sold Call at
Bought Calf at

(Exerosrm see above)
($0 330)
($0 450)
$1 020

($0 260)
($0 420)
$0.960

Bought Call at (Exercrsrul - see above)
Sold Put at ($0 340)
Sold Call at ($0 160)
Bought Call at $0 800

Bought Call at (Exermsed see above)
Sold Put at ($0 240)
Sold Call at $0 120

Bought Call at (Exermsecl - see above)
Sold Put at ($0 300)
Sold Call at ($0 200)
Bought Call at $0 950

100th
90tlr

20th

1 001h

70th
20th
70ttt
30ttt
90th
30th
100th
80th
20th
90th
90th
20th
100th
70th
20th
60th

90th
90th
30th

1001 8
80th

20th
100t h

90th
10th

100th
60th

10th
100th
5018

10th
100rh
sob&

20&1

got t

13 000
9 450
6 750
13 500
8 400
6 450
8 400
7 000
10 450
7 000
13 500
8 700
6 500
12 000
9 550
6 500
13 500
8 500
6.450
8 000
8 101

10.100
10.250
6 750
13 500
8 650
9.206

6 500
13 100
9 750
6 250
13 500
7 950
9 206

6 250
12 500
7.800
9 206

6.350
13.000
7.750
9 206

6.400
12 000

10'k
10%
10r/

10%
50'/
50%
20%
20'k
10'k
10%
10'k
10%
10%
10%
I 0'k
1 0'/

10%
50'k
50'k
20%v

20%
10%
10%
10%
10'k

10'/
10'/
10%
104k

10%
30%

30%
30'4
20'k

20o/

20'/
20%

20'k
20%

30%

80%

100%

10%

20'k

30'/

80'k

100%

&o%%u.

20%

30'k

80'/

100%

7/2/2007
8/1/2007

8/1/2007
8/1/2007
9/6/2007
9/6/2007

1 1/26/2007
1 I /26/2007

6/5/2007
6/5/2007
6/5/2007
7/2/2007
7/2/2007
7/2/2007
8/1/2007
8/1/2007
8/1/2007
9/6/2007
9/6/2007

11/30/2007
1/28/2008

1 1/30/2007
6/5/2007
6/5/2007
6/5/2007
7/3/2007

2/26/2008

7/3/2007
7/3/2007
8/1 /2007
8/1/2007
8/1/2007

8/23/2007
2/26/2008

8/23/2007
8/23/2007

9/4/2007
2/26/2008

9/4/2007
9/4/2007

10/23/2007
2/26/2008

10/23/200
10/23/200

109
109
109
109
109
109
109
109
85
85
85
85
85
85
85
85
85
85
85
85
85
85
85
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66
66

Dfffers from broker stmt value of 9.198. Should be corrected on 2/27/08 broker stmt per K Maust

SC Hedging Plan
Position Report
2/29/2MB

0 Poofgons

Apr-08
Apr 08
Apr 08
Apr. 08
A r. oe
May-08
May-08
May-08
May-08
Ma -08
Jun. 08
Jun 08
Jun 08
Jun 08
Jun. 08
Jul-08
Jul-08
Jul-08
Jul-08
Jul-08
Jul-08
Jul-08
Jul-08
Aug 08
Aug-08

Aug 08
Aug 08
Aug 08
Aug 08
Aug. oe
Aug 08
Au -08
Sep 08
Sep-08
Sep-08
Sep-08
Sep-08
Sep-08
Sep-08
Sap-08
Se 08
Oct 08
Oct 08
Oct 08
Oct 08
Oct 08
Oct-08
Oct 08
Oct 08
Oct 08

tlouel Coo&rue& Vol&neo

12
12
12
12
12
12
12
12
12
12
7
7
19
19
19

Collar

3-Way

Caner

3-Way

Call

Spread

3-Way

Call

Spread

3-Way

Call
Spread

Calls
Call

Spread

3-Way

3-Way

Calls
Call

Spread

3 Way

3 Way

Calls
Call

Spread

3.Way

3 Way

Calls

Tool
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Sold Csg at
Bought Call at
Sold Put at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Call at
Bought Cail at
Sold Put at
Sold Call at
Bought Call at
Sold Call at
Bou ht Call at
Bought Call at
Sold Call at

Bought Call at
Sold Put at
Sold Call at
Bought Call at
Sold Put at
Sold Call at
Bou ht Call at
Bought Call at
Sold Call at
Bought Call at
Sold Put al
Sold Call at

Bought Call at
Sold Put at
Sold Call at

Bou ht Call at
Bought Call at
Sold Call at
Bought Call at
Sold Put at

Sold Call al
Bought Call at
Sold Put at
Sold Call at
Bou ht Call at

Purer&use
Prise

$0.543
($0.250)
$0 500

($0.100)
$0.120
$0.613

($0 320)
$0 430

($0 070)
$0 070
$0.430

($0.100)
$0 492

($0 100)
$0 100
$0 465

($0 130)
$0.530

($0.130)
($0 100)
$0 555

($0 080)
$0 345
$0 535

($0 200)
$0 580

($0 140)
($0 140)
$0 770

($0 150)
($0 150)
$0 517
$0 620

($0 285)
$0 710

($0 190)
($0 220)
$0 900

($0 215)
($0 215)
$0 485
$0 960

($0 420)
$0 890

($0 130)
($0 300)
$0 945

($0 230)
($0 230)
$0 490

Prie
GDI

$9.366
$9 366
$9.366
$9.366
$9 366
$9 417
$9 417
$9.417
$9.417
$9 417
$9 477
$9 477
$9.477
$9 477
$9 477
$9 545
$9 545
$9 545
$9 545
$9 545
$9 545
$9 545
$9 545
$9 595
$9 595
$9 595
$9 595
$9 595
$9 595
$9 595
$9 595
$9 595
$9 607
$9 607
$9 607
$9 607
$9 607
$9 607
$9 607
$9 607
$9 607
$9 687
$9 687
$9 687
$9 687
$9 687
$9 687
$9 687
$9 687
$9 687

90th
10&II

70&I1

1001
100&11

90ttl
201 II

90th
10th
100th
1 00th
100&h

80th
10th

100&8

100&8

100th
8001
101h
90t h

90th
10Cth
10C&h

10C&II

10CBI
10(411

10th
10(nh
90I h

10'8
10(NII

10(ltII
10(nh
10081
100&8

10 Ih

1 o&nh

9001
1001

100&II

I 0(NI

1 0(nh
10(nh
I 0001
1001

100&II

9001
10th

10(NII

10(nh

8.100
6.000
7 700
6 000
10 000
7 950
6.250
8.100
5.500
11.000
9.900
13 000
8 250
5.500
11.000
9.850
13.000
e sso
5 750
12 000
8.350
11 500
9 000
10 150
13 000
8 700
5 500
12.000
8 400
6 000
12 000
8 850
10.400
13.000
8 700
5 500
12 000
8 400
6 000
12 000
9 350
9 800
13 000
8 500
4 900
12 000
8 750
5 800
13 000
9 950

20%
20%%u

20%%u

20%
20%
20%
20%
20%
20%
20%
10'k
10%
30%
30%
30%
10%
10%
10%
10'k
10%
1 0'yr

10%
10%
10%
10%
10%
10%%u

10'k
10k
10%
10%%u

10%
1 0'/
10'k
10%
10'k
10%
1 0'/

10%

10%
10%
10rk

10%
10ok

10%
10'/
1 0'k
1 0'k
10%
1 0'k

20%

40%

20%

40%

10'/o

40%

10%

20ok

30'k

40%

10'/v

20ok

30'/o

40%%u

10'k

20%

30'k

40'k

10%

20o/

30%

40%

8/29/2007
8/29/2007
12/6/2007
12/6/2007
12/6/2007
8/30/2007
8/30/2007
12/7/2007
12/7/2007
12/7/2007
1 1/5/2007
11/5/2007
12/7/2007
12/7/2007
12/7/2007
11/5/2007
1 1/5/2007
12/6/2007
12/6/2007
12/6/2007

1/4/2008
1/4/2008
2/1/2008

1 1/5/2007
11/5/2007
12/7/2007
12/7/2007
12/7/2007

I /3/2008
1/3/2008
1/3/2008
2/1/2008

11/5/2007
1 1/5/2007
12/6/2007
1 2/6/2007
12/6/2007

1/3/2008
I /3/2008

1/3/2008
2/1/2008

11/2/2007
11/2/2007
1 2/7/2007
12/7/2007
12/7/2007

1/3/2008
I/3/2008
1/3/2008
2/1/2008

61
61
61
61
61
61
61
61
61
61
66
66
66
66
66
54
54
54
54
54
54
54
54
55
55
55
55
55
55
55
55
55
58
58
se
58
58
58
58
58
58
87
87
87
87
87
87
87
87
87
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Jan 08 - EXPIRED

Jan 08- EXPIRED

Jan 08- EXPIRED

Jan 08- EXPIRED

Jan 08 - EXPIRED

Jan 08 - EXPIRED

Jan 08 - EXPIRED

Feb 08 EXPIRED

Feb 08 EXPIRED

Feb 08 EXPIRED

Feb 08 - EXPIRED

Feb 08 EXPIRED

Feb 08- EXPIRED

Feb 08 EXPIRED

Feb 08 EXPIRED

Feb 08 - EXPIREE

Feb 08 EXPIRED

Feb 08 - EXP1REC

Feb 08 (EXERCISED)
Sold Futures

Feb 08 EXPIRED

Feb 08 - EXPIRED

MAR - 08 - EXPIRED

MAR - 08 EXPIRED

MAR 08 EXPIRED

MAR - 08 (EXERCISE[))

Sold Futures

MAR 08 EXPIRED

MAR 08 EXPIRED

MAR 08 EXPIRED

MAR 08 EXPIRED

MAR - 08 - EXPIRED

MAR - 08 (EXERCI,_;ED)
Sold Futures

MAR 08 EXPIRED

MAR 08- EXPIRED

MAR - 08 (EXERCISEDI

Sola Futures

MAR - 08 - EXPIRED

MAR 08 EXPIRED

MAR - 08 (EXERCISED)

Sol(_ Futures

MAR - 08 - EXPIRED

MAR 08 EXPIRED

11 Sold Call al ($0 350) 100th

11 Bought Cai$ at $0.946 90ti]

11 3 Way Sold Put at ($0285) 20th

11 Sold Call at ($0285) 100th

54 Collar Bought Call at $0 67S 70th

54 Sold Put at ($0200) 20th

22 Collar Bought Call at $0.395 70ttl

22 Sold Put at ($0.080) 30th
9 Bought Call at $1.350 90th

9 3-Way Sold Put at ($S 200) 30th

9 Sold Call at ($0.670) 100th

8 Bought Call at $1 340 BOth

8 3-Way Sold Put at ($0250) 20th

8 Sold Call at ($0 550) 90th

9 Sought Call at $1 00B 90th

9 3 Way Sold Put at ($0 270) 201h

2 Sold Call at ($0 380) 1001h
Colla_ Bought Call at $0720 70th

42 Sold Put at ($0250) 20th

17 Bought Call at $0.425 60th

17 Futures

Call Bought Call at (Exercisec - see above)

17 Spread Sold Call at ($0.100) 90th
7

7

7

6

6

6

6

7

7

7

20

20

20

20

13

13

13

13

13

13

13

13

Bought Call at $1 400 90th

3-Way Sold Put at ($0.220) 30th

Sold Call at ($0.700) 1001h

Bought Call at $1.335 80th
Futures

Bought Calq at (Ex erciseo see above)

3 Way Sold Put at ($0.330) 20th

Sold Call at ($0.450) 1001h

Bought Call al $1.020 90th

3 Way Sold Put at ($0 260) 10th

Sold Call at ($0.420) 1001h
Sought Call at $0.960 60th

Futures

Sought Call at (ExercisecI - see above)

3-Way Sold Put at ($0.300) 10th

Sold Call at ($0.200) 1001:h
Bought Call at $0.950 50tl'p

Futures

Bought Call at (Exercis_l - see above)

3 Way Sold Put at ($9 340) lgth

Sold Call at ($0.160) 1001:h

Bought Call at $0.800 50t13

Futures

Bought Call at (Ex ercised see above)

3 Way Sold Put at ($0240) 201n

Sold Call at ($0 120) got_l

13000

9.450

6.750

13500

8.400

6450

8.400

7.000

10%

10%

10%

10%

5O%

5O%

2O%

20%

10450

7000

13500

8700

6.500

12 000

9.550

6.500

13500

8.500

6.450

8000

8101

10.100

3O%

80%

100%

7/2/2007

81112007

8/1/2007

81112007

9/6/2007

9/6/2007

11/26/2007

11/26/2007

109

109

109

109

109

109

109

109

10.250

6 750

13500

8650

9.206

6.500

13.100

9.750

6.250

13.500

7.950

9.206

6.250

12.500

7.800

9.20_

6.350

13,000

7.750

9,206

6,400

12,000

10% 6/5/2007 85

10% 10% 6/5/2007 85

10% 6/5/2007 85

10% 7/2/2007 85

10% 20% 71212007 85

10% 71212007 85

10% 81112007 85

10% 30% 81112007 85

10% 81112007 85

50% 80% 9/6/2007 85
50% 91612007 85

20% 1113012007 85

100% 112812008 85
85

20% 1113012007 85

10%

10% 10%

10%

10%

20%

10%

10%

10%

10% 30%

10%

30%

6O%

3O%

3O%

2O%

80%

20%

2O%

6/5/2007 66

6/5/2007 66

6/5/2007 66

71312007 66

2/26/2008 66

66

7/3/2007 66

7/3/2007 66

8/1/2007 66

8/1/2007 66

8/I/2007 66

812312007 66

2/26/2008 6B

66

8/2312007 66

8123/2007 66

91412007 66

2/2612008 66

66

9/4/2007 66

9/4/2007 66

10/23/2007 66

2/26/2008 66

66

10123/2007 66

10/23/2007 66

• Differs from broker stmt value of 9.198. Should be corrected on 2/27108 broker stmt per K Maust

20%

100%

20%

20%

SC Hedging Plan

Position Report

2/29/2008

uon_ _Vel_ Tool

Apr-08 12 Collar Bought Can at
Apt 08 12 Sold Put at

Apr 08 12 Bought Call at

Apt-08 12 3-Way Sold Put at

:)r-08 12 Sold Call at

May-08 12 Collar Bought Call at
May=08 12 Sold Put at

May-08 12 Sought Call at
May-08 12 3-Way Sold Put at

May 08 .____ 12 Sold Call at

Jun-08 7 Call Bought Call at

Jun 08 7 Spread Sold Call at

Jun 08 t9 Bought Call at

Jun 08 19 3-Way Sold Put at

Jun-08 19 Sold Call at

Jul 08 5 Call Bought Call at
Jul-08 5 Spread Sold Call at

Jul 08 6 Bought Call at

Jul-08 6 3 Way Sold Put at
Jul 08 6 Sold Call at

Jul-O8 5 Call Bought Call at

Jul-08 5 Spread Sold Call at

Jut 08 6 Calls Bought Call at

Aug 08 5 Call Bought Call at

Aug 08 5 Spread Sold Call at

Aug 08 6 Bought Call at

Aug 08 6 3-Way Sold Put at

Aug 08 6 Sold Call at

Aug 08 5 Bought Call at

Aug-08 5 3-Way Sold Put at

Aug 08 5 Sold Call at

Aug-08 0 Calls Bought Call at

Sep 08 6 Call Bought Call at

Sep-08 6 Spread Sold Call at

Se_08 6 Bought Call at

Sep-08 6 3 Way Sold Put at

Sep-O8 6 Sold Call at

SelF08 5 Bought Call at

Se_08 5 3.Way Sold Put at

Se_F08 5 Sold Call at

Sop 08 ......... 6 Calls Bought Call at

Oct08 9 Call Bought Call at

Oct 08 9 Spread Sold Call at

Oct 08 8 Bought Call at

Oct 08 8 3-Way Sold Put at

Oct 08 8 Sold Call at

Oct 08 9 Bought Call at

Oct 08 9 3 Way Sold Put at

Oct 08 9 Sold Call at

Oct 08 9 Calls Sought Call at

o_.,o._.. .......................................................... ..............................
PU_: P_

(GD!) ; _cow_
$0.543 $9.366 90th 8.100 P 20% 20% 8/29/2007 61

($0.250) $9.366 10th 6.000 P 20% 8/2912007 61

$0.500 $9.366 70th 7.700 T 20% 12/6/2007 61

($0.100) $9.366 101h 6.000 T 20% 40% 12/6/2007 61

($O120) $0.366 100th 10.000 T 20% 12/6/2007 61

$0.613 $9.417 90th 7.950 P 20% 20% 813012007 61
($0.320) $9.417 201h 6.250 P 20% 8/30/2007 61

$0.430 $9.417 90th 8.100 T 20% 12/7/2007 61

($0.070) $9.417 10th 5.500 T 20% 40% 12/7/2007 61

($0.070) $9.417 1001h 11.000 T 20% 12/7/2007 61

$0.430 $9477 100th 9.900 T 10% 10% 11/5/2007 66
($0.100) $9.477 100th 13.000 T 10% 111812007 66

$0 _492 $9,477 80th 8.250 P 30% 12/7/2007 66

($0100) $9.477 10th 5.500 P 30% 40% 12/7/2007 66

($0.100) $9.477 100th 11.000 P 30% 12/7/2007 66

$0.465 $9545 100th 9.850 T 10% 10% 111512007 54
($0.130) $9.545 109th 13.000 T 10% 11/5/2007 54

$0.530 $9.545 80th 8.550 T 10% 12/6/2007 54

($0.130) $9.545 10th 5.750 T 10% 20% 12/6/2007 54

($0100) $9545 90th 12.000 T 10% 12/6/2007 54

$0 555 $9.545 901h 8.350 T 10% 30% 1/4/2008 54
($0 080) $9545 10C{h 11500 T 10% 11412008 54

$0 345 $9545 10Cqth 9.000 T 10% 40% 2/112008 54

$0535 $9595 10C_h 10.150 T 10% 10% 11/5/2007 55
($0200) $9595 10Crib 13.000 T 10% 11/5/2007 55

$0 580 $9.595 100th 8.700 T 10% 12/7/2007 55

($0 140) $9595 101h 5500 T 10% 20% 12/7/2007 55

($0 140) $9595 10C¢h 12.000 T 10% 12/7/2007 55

$0 770 $9595 901:h 8400 T 10% 11312008 55

($0 150) $9595 10!:h 6000 T 10% 30% 1/3/2008 55

($0 150) $9 595 100th 12000 T 10% 11312008 55
$0 517 $9 595 100th 8850 T 10% 40% 2/1/2008 55

$0620 $9607 100th 10,400 _ 10% 10% 111512007 58
($9 285) $9 607 100th 13.000 T 10% 111512007 58

$0 710 $9607 100th 8 700 T 10% 12/6/2007 58

($9 190) $9607 10[h 5 500 T 10% 20% 12/6/2007 58

($0220) $9607 100th 12.000 T 10% 12/6/2007 58

$0900 $9.607 90th 8.400 T 10% 1/3/2008 58

($0215) $9607 10th 6000 T 10% 30% 1/3/2008 58

($0215) $9607 100th 12.000 T 10% 1/3/2008 58

$0485 $9.607 100th 9350 T 10% 40% 2/1/2008 58

$0960 $9887 100th 9.800 T 10% 10% 11/2/2007 87
($0420) $9687 100th 13.000 T 10% 11/2/2007 87

$0890 $9687 100th 8.500 T 10% 12/7/2007 87

($0130) $9687 10th 4.900 T 10% 20% 12/7/2007 87

($0 300) $9 687 100th 12.000 T 10% 121712007 87

$0 945 $9.687 90th 8750 T 10% 1/3/2008 87

($0230) $9687 lOth 5800 T 10% 30% 11312008 87

($0230) $9687 100th 13.000 3" 10% 11312008 87

$0490 $9687 100th 9950 T 10% 40% 21112008 87
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Mark-to-Market Report
SC Hedging Plan

Report Date 2/29/2008(~s"

Mark-to-Market Report
SC Hed in Plan

Closed Positions - 1st Rewew Penod

Closed Positions - 2nd Review Penod

Closed Positions - 3rd Rewew Penod

Closed Positions - 4th Rewew Penod

Closed Positions - 5th Rewew Penod

$949,450

$1,065,640

$851.680

$2,463,690

$3,369,220

$2,424, 270

$400, 810

$795,290

$4, 925,500

($1,385,730)

$1,474,820

($664,830)

($56,390)

$2, 461,810

($4,754, 950)

Closed Positions - Sixth Ret/tew Period

Tool

MINBtua

Original Trade Purchased Per Sthke/Fixed Purchase
Counterparty Date Month Phce Price

Original Purchase Trade
Cost/Proceeds Expiration Date

Trad
Expiration Net Value Realized

Price Reaazed Value Gain or {Loss)

May-07

May-07
May-07
May-07
May-07

May-07
May-07
May-07
May-07
May-07

May-07
May-07

Jun-07
Jun-07
Jun-07
Jun4)7
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun-07
Jun J)7
Jun-07
Jun-07
Jun-07

Jul-07
Jul-07
Jul-07
JW-07
Jul-07
JW 07
Jul-07
Jul-07
Jul4)7
Jul-07
Jul-07

Call (Exercisedi
Call (Exerased)
Sold Futures
Sold Futures
Call (EXPIREDi
Put (Expired)
Call (Sold) (Expired)
Call (EXPIRED)
Call (Sold} (Expired)
~ut (Expired)
Put (Expired)
out (Expired)

Call - Exercised
Call - Exerased
Sold Futures
Sold Futures
Call - Expired
Put - Expired
Call (Sold) - Expired
Call —Expired
Put - Expired
Call (Sold) - Expired
Put - Expired
Call (Sold) - Expired
Put —Expired
Call (Sold) Expired

Call - Expired
Put - Expired
Call (Sold) - Expired
Call - Expired
Put - Expired
Call (Sold) - Exp red

Call - Expired
Put —Expired
Call (Sold) - Exp red

Call - Expired
Put —Expired

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

12/29/2006
1 I4I2007

4/25/2007
4/25/2007
1 1/6/2006
11/6/2006
11/6/2006
12/1/2006
12/1/2006

1 2/29/2006
1 2/29/2006

1/4/2007

1/3/2007
1/4/2007

5/25/2007
5/25/2007
11/6/2006
11/6/2006
11/6/2006
12/1/2006
12/1/2006
12/1/2006
1/3/2007
1/3/2007
1/4I2007
1/4/2007

11/6/2006
11/6/2006
1 1/6/2006
12/1/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
1/4/2007

6/25/2007
6/25/2007

120,000
130,000
120,000
1 30,000
60,000
60,000
60,000
60,000
60,000
50,000
70,000

130,000

130,000
140,000
130,000
140,000

70,000
70,000
70,000
60,000
60,000
60,000

130,000
130,000
140,000
140,000

50,000
50,000
50,000
60,000
60,000
60,000

210,000
210,000
210,000
220,000
220,000

7 050
7 100
7 689
7 689
7 950
6 000
13 500
8 550
14 500
6 150
6 150
5 500

7 000
7 000
7 642
7 642
8 000
6 000
13.500
8 050
6 100
14 000
5 500
10 000
5 500
10 000

8 100
6 000
14 000
8 200
6 000
14.000
7 250
5.500
11 000
7 100
6 850

$0 560
$0 550

$0 811'" i FO'

$0 824

55

$0.720
$0 710

$0.879
;50 3¹i
(50 1OQ}

$1 104
,'50 230j
($3 110}
($0 300':

(SQ 160}
i $0 300}
50 150'

$0 919
!$0330}
l$0 ioi
$1 164

i $0 243(
!$0,60}
$0 760

i $0 35OI

!$0
$0 020

($0 020)

$67 200
$71 500

$48 660
;.;i(', I 0!n
!Sx
$49 440
., 53 (i *'"

:, :"'. 4(ii;

$93,600
$99,400

$61,530

!5' OOC;

$66,240
;6 l. , aO()}

$33 QQ()i

'!52) I!O!ii
34" 0¹I

0')O}

$45, 950
;5 t 5 .'.Oi)!

l$5 5Q('

$69,840
(5 4 40('i
,*fit 60( '

$159,600
($7x 50i)i
($3' QOOi

$4 400

1 2/29/2006
1/4/2007

4/25/2007
4/25I2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007
4/25/2007

5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007
5/25/2007

6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007
6/26/2007

$0 000
$0 000
$0.000
$0.000
$0.000
$0.000
$0.000
$0 000
$0 000
$0 000
$0.000
$0.000

$0 000
$0.000
$0 000
$0.000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0.000
$0 000
$0.000

$0.000
$0 000
$0 000
$0.000
$0 000
$0 000
$0 000
$0.000
$0.000
$0.000
$0.000

$0
$0

$76,680
$76,570

$0
$0
$0
$0
$0
$0
$0
$0

$0
$0

$83,460
$89,880

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

($67,200)
(fi71,500)
$76,680
$76,570
($48,660)
fi16,800
$4,800

($49,440)
$3,600

$28,250
$39,900
$36,400

$0
($93,600)
($99,400)
$83,460
$89,880
($61,530)
$2'1,000
$7,000

($68,240)
$13,800
$6,600
$39,000
$20,8QO

$42,000
$21,000

($45,950)
$16,500

,500
{$69,840)
$14,400

{$159,600)
$73,500
$31,500
($4,4GO)

$4,400

Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07
Aug-07

Put - Exerased
Put - Exerased
Put - Exercised
Put - Exerased
Put - Exerased
Sold Futures
Sold Futures
Call - EXPIRED
Call (Sold) - EX!'IRED
Call - EXPIRED
Call (Sold) EXPIRED
Call - EXPIRED
Call (Sold) — EXPIRED
Call - EXPIRED
Cali (Sold) —EXPIRED
Call - EXPIRED
Call - EXPIRED
Call - EXPIRED

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

1 1/6/2006
12/1/2006
1/4/2007
3/1/2007

6/29/2007
7/26/2007
7/26/2007
11/6/2006
11/6/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
2/1/2007
2/1/2007
3}1}2007

6/26/2007
6/29/2007

50,000
60,000
60,000
60,000

110,000
280,000

60,000
50,000
50,000
60,000
60,000
60,000
60,000
50,000
50,000
60,000

160,000
110,000

6 000
6 000
6 000
6.250
6 000
5 943
5 943
8 350
15 000
8 250
14 000
6 950
11 000
9 400
14 000
7 950
7 300
6 750

i $0 3/Oi

!$0240;
'$0 s35i
!$l) 2OQ t

!$C 080}

$0.979
i$0 ' '!)
$1 300

($0 v"
$1.050

if!(i 23(ii

$0 540

$0 670
$0 280
$0 350

sQ" I

:3::.(Q-n

(5 IO 'c".ii

$4!i 950
c"

$78,000
x'

$63,000
snji

$27 000

$40, 200
$41,800
$38,500

7/26I2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007
7/26/2007

$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0 000
$0 000
$0.000
$0.000
$0 000
$0 000
$0 000
$0.000
$0 000
$0 000
$0 000
$0.000

$0
$0
$0
$0
$0

($15,960)
($18,420)

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$18,500
$14,400
$32,100
$12,000
$8,800

($15,960)
($18,420)
($48,950)
$6,500

($78,000)
fi18,000
($63,000)
$13,800
($27,000)
$4,000

($40,200)
($44,800)
($38,500)
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Mark-to-Market Report

SC Hedging Plan

Report Date 2/2912008

i Summaw: -I

Mark-to-Market Report

SC Had in Plan

Closed Positions - 1st Review Penod

Closed Positions - 2nd Review Period

Closed Positions - 3rd Review Period

Closed Positions - 4th Review Period

Closed Positions - 5th Review Period

$949,450 $2,424,270 $1,474,820

$1,065,640 $400,810 ($664,830)

$851,6811 $795,290 ($56,390)

$2,463,690 $4,925,500 $2,461,810

$3,369,220 ($1,385,730) ($4,754,950)

CIo4md Positions - Sixth Review Period

MMBtus Trad

Original Trade Purchased Per Strike/Fixed Purchase Original Purchase Trade Expiration Net Value Realized

Period Tool Counterparty Date Month Price Price Cost/Procseds Expiration Date Price Realized Value Gain or (Loss)

May-07 Call (Exercised) NYMEX 1212912006 120,000 7.050 $0 560 $67 200 12/29/2006 $0.000 $0
May-07 Call (Exercised) NYMEX 1/4/2007 130,000 7 100 $0.550 $71 500 11412007 $0.000 $0

May-07 Sold Futures NYMEX 412512007 120,000 7 689 412512007 $0.000 $76,680
May-07 Sold Futures NYMEX 412512007 130,000 7.689 4/2512007 $0.000 $76,570
May-07 Call (EXPIRED) NYMEX 111612006 60,000 7950 $0811 $48 660 4125/2007 $0.000 $0

May-07 Put (Expired) NYMEX 111612006 60,000 6.000 $0 280`` ($18800} 412512007 $0.000 $0
May-07 Call (Sold) (Expired) NYMEX 111612006 60,000 13500 ($@080i $4 80(b 412512007 $0.000 $0

May-07 Call (EXPIRED) NYMEX 121112006 60,000 8550 $0.824 $49440 412512007 $0.000 $0
May-07 Call (Sold) (Expired) NYMEX 121112006 60,000 14500 ($0 C')0 _$.2(£.0 412512007 $0.000 $0
May-07 _ut (Expired) NYMEX 12129/2006 50,000 6 150 $:1 565) _$28 250 412512007 $0.000 $0

May-07 Put (Expired) NYMEX 12129/2006 70,000 6150 ($0 570', $3}90( 412512007 $0.000 $0
May4)7 Put (Expired) NYMEX 11412007 130,000 5500 ($0 280i ($3_ 40i; 4/2512007 $0.000 $0

Jun-07 Call- Exercised NYMEX 1/3/2007 130,000 7.000
Jun-07 Call - Exercised NYMEX 11412007 140,000 7.000

Jun-07 Sold Futures NYMEX 512512007 130,000 7642
Jua,-07 Sold Futures NYMEX 512512007 140,000 7642
Jun-07 Call - Expired NYMEX 11/6/2006 70,000 8000

Ju,q,-07 Put - Expired NYMEX 111612006 70,000 6.000
Jun-07 Call (Sold) - Expired NYMEX 111612006 70,000 13.500
Jun,-07 Call - Expired NYMEX 12/1/2006 60,000 8.050

Jun-07 Put - Expired NYMEX 121112006 80,000 6100
Jun,-07 Call (Sold) - Expired NYMEX 121112006 60,000 14.000
Jun-07 Put - Expired NYMEX 11312007 130,000 5500

Jun-,07 Call (Sold) + Expired NYMEX 11312007 130,000 10000
Jun-07 Put - Expired NYMEX 11412007 140,000 5.500
Jun-07 Call (Sold) Expfred NYMEX 1/4/2007 140,000 10000

Jul-07 Call - Expired NYMEX 111612006 50,000 8 100

Jul-07 Put - Expired NYMEX 111612006 50,000 6 000
Jul-07 Call (Sold) - Expired NYMEX 111612006 50,000 14000
Jut.-07 Call - Expired NYMEX 121112006 60,000 8 200

Jut-07 Put - Expired NYMEX 121112006 60,000 6000
Jul.417 Call (Sold) - Exp,red NYMEX 121112006 60,000 14.000
3ut.,.07 Call - Expired NYMEX 11412007 210,000 7 250

Jul-07 Put - Expired NYMEX 11412007 210,000 5.500
Jul-07 Call (Sold) - Exp,red NYMEX 11412007 210,000 11.000

Jul-07 Call - Expired NYMEX 6/25/2007 220,000 7100
Jul-07 Put - Expired NYMEX 6125/2007 220,000 6 850

Aug-07 Put - Exercised NYMEX 111612006 50,000 6000

Aug-07 Put - Exercised NYMEX 121112006 60,000 8000
Aug-07 Put - Exercised NYMEX 1/4/2007 60,000 8.000
Aug-07 Put - Exercised NYMEX 3/112007 60,000 6.250
Aug-07 Put - Exercised NYMEX 612912007 110,000 6000

Au94_7 Sold Futures NYMEX 7126/2007 280,000 5.943
Aug-07 Sold Futures NYMEX 7/26/2007 60,000 5 943
Aug-07 Call - EXPIRED NYMEX 111612006 50,000 8350

Aug-D7 Call (Sold) - EXPIRED NYMEX 11/6/2006 50,000 15 000
Aug-07 Call - EXPIRED NYMEX 121112006 60,000 8250
Aug-07 Call (Sold) EXPIRED NYMEX 12/1/2006 60,000 14000

Aug-07 Call - EXPIRED NYMEX 1/4/2007 60,000 6950
Aug-07 Call (Sold) EXPIRED NYMEX 1/4/2007 60,000 11000
Aug-07 Call - EXPIRED NYMEX 2/1/2007 50,000 9400

Aug-07 Call (Sold) - EXPIRED NYMEX 21112007 50,000 14000
Aug-07 Call - EXPIRED NYMEX 31112007 60,000 7 950

Aug-07 Call - EXPIRED NYMEX 612612007 160,000 7 300
Aug4)7 Call - EXPIRED NYMEX 6/29/2007 110,000 6.750

$0.72O
$0.710

$0.879

(50 300``
($0 100}
$1.104

($0 230}
(80110]
($0 300``

{$0 160)
($0300)
($0 150}

$0.919

($0330)
($o _ Io)
$1.164

($0 240}
($0 _60)
$0760

C$0350)
(5o _50)
$0.020

($0020)

!$0 370)
($0 240}

($0 535}
{$0 200}

($0 080}

$0979
!$0 130_
$1 300

($0 300}
$1.050
($0 230}
$0540

($0 080``
$0670

$0280
$0350

$93,600 512512007 $0.000 $0

$99,400 5/25/2007 $0.000 $0
512512007 $0.000 $83,460

5/25/2007 $0.000 $89,880
$61,530 5/25/2007 $0.000 $0
($21,000! 512512007 $0.000 $0

($7 00O_ 512512007 $0.000 $0
$66,240 5/25/2007 $0.000 $0
($I$,800} 5/25/2007 $0.000 $0
($6 600} 512512007 $0.000 $0

(539000) 5/2512007 $0.000 $0

($2{ 800} 512512007 $0.000 $0
($42 000_ 5/25/2007 $0.000 $0
($2' OO0_ 512512007 $0.000 $0

$45,950 6/26/2007

($16 500) 612612007
($5 50Q 6/26/2007
$89,840 6/26/2007

{$14,400) 6/26/2007
($9 6Or) 612612007

$159,600 612612007

($73 500} 612612007
($31500} 6/26/2007
$4 400 6/2612007

($4 400 6/2612007

;0.000 $0
;0.000 $0
;0.000 $0

;0.000 $0
;0.000 $0

;o.000 $0
;0.000 $0
;0.000 $0

0.000 $0
;0.000 $0

0.000 $0

($67,200)
($71,500)

$76,680
$76,570
($48,660)
$16;800

$4,800
($49,440)

$3,600
$28,250

$39,900
$36,400

$o

($93,600)
($99,400)

$83;460
$89;880
($6ii63o)
_1,000

!
(=_;24o)
$!3;800
$616oo
$391OOO

$20,800

$211000

($45,95O)

$16;500
$5,500

($69,84o)
$14,_

$9,600
($159;600)

$73 500

=3i,5oo
($4;40o)

$4,400

($! ] 509) 7126/2007 $0.000 $0 $181500
($ I ', ,!.00`` 7126/2007 $0.000 $0 $14,400

(_32 i0_'i 7/26/2007 $0.000 $0 $32,100
($ K" 00t;= 7/26/2007 $6.000 $0 $12,000
!$8 ",0_.} 712612007 $0.000 $0 $8,800

712612007 $0.000 ($15,960) ($15,960)
7/26/2007 $0.000 ($18,420) ($18,420)

$48,950 7/26/2007 $6.000 $0 ($48,950)
$: 5}(}; 712612007 $0.000 $0 $6,500

$78,000 712612007 $0.000 $0 ($78,000)
_$" :: 0¢_ 7/26/2007 $0000 $0 $18,000

$63,000 7/26/2007 $0.000 $0 ($63,000)
$' 2 800) 712612007 $0.00O $0 $13,800

$27,000 712612007 $0.000 $0 ($27,000)
!$ 7/26/2007 $0000 $0 $4,000

$40,200 712612007 $0.000 $0 ($40,200)
$4,1,800 7/26/2007 $0000 $0 ($44,800)

$38,500 712612007 $0.000 $0 ($38,500)
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Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sep-07
Sap-07
Sep-07
Sap-07
Sep-07
Sap-07
Sep-07
Sep-07
Sap-07
Sap-07

May-08
May-08

May-08
May-08
May-08

May-08
May 4)8
May-08

May-08
May-08
MayOB
May-08

Oct-07
Oct-07
Oct-07
Oct437
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct-07
Oct4)7
Oct4)7

Nov-07
Nov-07
Nov4)7
Nov437

Nov-07
Nov-07
Nov437

Nov4)7
Nov-07
Nov-07
Nov4)7
Nov437

Dec4)7
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Dec-07
Decu)7
Dec-07

F'ut - EXERCISED
F'ut - EXERCISEI&
F'ut - EXERCISED
Put —EXERCISED
Put - EXERCISED
SOLD FUTURES
SOLD F!/TURES
SOLD FUTURES
SOLD FUTURES
SOLD FUTURES
Call - EXPIRED
Call (Sold) — EXP RED
Call - EXPIRED
Cail (Sold) - EXPIRED
Call - EXPIRED
Call (Sold) - EXP i RE D

Cali - EXPIRED
Call (Sold) - EXPIRED
Call - EXPIRED
i"all - EXPIRED

Call (Bought - CFFSE I

Put (Sold)- OFFSET
Call (Sold)- OFFSE1
Call (Sold)- OF FSET

Put (Bought)- OFFSET
Call (Bought)- OFFSET
Call (Bought)- !3FFSET

Put (Sold)- OFFSET
Call (Sold)- OFFSE1
Call (Sold)- OFFSET

Put(Bought)- OFFSET
Call (Bought)- OFFSET

Call — EXPIRED
Put - EXPIRED

Call (Sold) - E)&PIREL)

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put —EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED

Call (Sold) - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) . EXPIRED
Call —EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) . EXPIRED
Call - EXPIRED
Put - EXPIRED
Call —EXPIRED
Put - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRE 3
Call - EXPIRED
Put —EXPIRED

Catt (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

11/3/2006
12/1/2006
1/4/2007
3/1/2007

6/29/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
11/3/2006
11/3/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
2/1/2007
2/1/2007
3/1/2007

6/29/2007

9/4/2007
9/4/2007
9&4&2007

9/7/2007
9/7/2007
9/7/2007
9/4/2007
9/4/2007
9/4/2007

9/1 0/2007
9/10/2007
9/10/2007

11/3/2006
11/3/2006
1 1/3/2006
12/1/2006
12/1/2006
12/1/2006
1/4/2007
1/4I2007
1/4/2007
2/1/2007
2/1/2007
3/1/2007
3/1/2007
3/1/2007

6/29/2007
6/29/2007

9/22/2006
9/22/2006
9/22/2006
7/2/2007
7/2/2007

7/25/2007
7/25/2007
7/25/2007
8/23/2007
8/23/2007
1 0/3/2007
10/3/2007

6/5/2007
6/5&2007
6/5/2007
7/3/2007
7/3&2007
7/3/2007
8/1/2007
8/1/2007
8/1/2007

8/23/2007
8/23/2007
9/4/2007
9/4/2007
10/3/2007
10/3/2007

60 000
60,000
50,000
60,000

290,000
60,000
60.000
50,000
6!),000

290 000
60,000
60,000
60,000
60,000
50,000
50,000
60,000
60,000
60,000

290,000

30,000
30,000
30,000
30,000
30,000
30,000
90,000
90,000
90,000
90,000
90,000
90,000

90,000
90,000
90,000
80,000
80,000
80,000
90,000
90,000
90,000
90,000
90,000
90,000
90,000
90,000

430,000
430,000

80,000
80,000
80,000

220,000
220, 000
160,000
160,000
160,000
160,000
160,000
140,000
140,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
100,000
300,000
300,000
190,000
190,000
200,000
200, 000

6 000
6 000
6 000
6 250
6 000
5 593
5 593
5 593
5 593
5 593
8 700
14 000
8 300
14 500
7 150
12 000
10 000
15 000
8 150
7 050

7 650
6 000
11.000
7 650
6 000
11 000
7.650
6 000
11 000
7 650
6 000
11 000

8 650
6 000
14 000
8 400
6 000
15.000
7 200
6 000
12 000
8 600
13 000
8 050
6 250
13 000
8.450
11 000

9 400
5.500
14 000
8 150
6 800
7 350
6 000
11 000
7 300
5.800
9 150
6 250

10 250
7 000
13 500
8 600
6 700
12 000
8 750
6 750
12 250
8 600
6 300
7 950
6 350
7 950
6 700

I!' o.!.

1 179

1 404

1 080
&Q ZZ, &

0 550
iQ

'
QQ',

0 726
0 540

$0.690
-$0 270
-$0 130
ri' 6"Qj

0 240
0.120
$0 690

-$0 270
-$0 130

0 250
0 150

1.310
ir,

i042 ';

1.508
!0 '00)
i)1 344;

1 230
iQ oru&
!C!3301

1 000
&Q 40
0 920

(0 "60;
0 420

tQ '40)

1.120
)0 35'0
(0 450i
0 794

!Q 480;
0 860
!03)'*",

!Q "93)
0.565

(0 30.;
0 040
!0L.53)

1 030
iQ Cig'i

1 055

ig 333
0 900

iL' 3"0'

!0
0 530

0.540
iC 250'
0 580

ic '."':,

eg;

$70 740

$84 240
St
$54 000

$33 000

$43 560
$156,600

$20.700

$7,200
$3,600
$62, 100
,
""' BFJQ,

', "1 I i)!
&$5.' QQ!'. i

$22, 500
$13,500

$11 ',900
C&„i

8Jl. '

$120,640
'$32 Ci, ihi

IBZI BZL'&

$110,700

Qe 2!5i LQI!
&

$90,000
te ' CQQ)

$82,800
ie?!3 800)
;$1 !,400&

$18&3 600
;e60 ZQQ)

$89,600
8 QQQ)

:!.Zi; QQQ;

$174,680
i$!' 5 60r'n

$137,600
&$") ZQQ)

;."., ".
, 400&

$90,400
.QQQ)

$5,600
4?i"

$103,000
:e' '!'CL)'
0;:ig iiCCQ

$105,500

ill

$9&3,000

' e ')

$1'i9 000

$102,600

$116,000

8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
8/28&2007
8/28/2007
8/28/2007

9/7/2007
9/7/2007
9/7/2007
9/7/2007
9/7/2007
9/7/2007

9/1 0/2007
9/1 0/2007
9/10/2007
9/10/2007
9/10/2007
9/1 0/2007

9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007
9/26/2007

10/26/2007
1 0/26/2007
1 0/26/2007
10/26/2007
10/26/2007
1 0/26/2007
1 0/26/2007
10/26/2007
1 0/26/2007
1 0/26/2007
10/26/2007
10/26/2007

11/8/2007
11/8/2007
11/8/2007
1 1/8/2007
11/8/2007
11/8/2007
11/8/2007
11IBI2007
1 1/8/2007
11/8/2007
11/8/2007
1 1/8/2007
1 1/8/2007
11/8/2007
11/8/2007

$0.000
$0 000
$0.000
$0.000
$0 000
$0 000
$0 000
$0.000
$0 000
$0 000
$0 000
$0 000
$0.000
$0.000
$0.000
$0.000
$0 000
$0 000
$0 000
$0 000

$0.000
$0 000
$0.000
$0.000
$0.000
$0.000
$0.000
$0 000
$0 000
$0.000
$0.000
$0 000

$0 000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0.000

$0.000
$0.000
$0 000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0 000
$0.000
$0.000

$0.000
$0 000
$0.000
$0.000
$0 000
$0.000
$0.000
$0 000
$0.000
$0 000
$0 000
$0.000
$0.000
$0.000
$0.000

$0
$0
$0
$0
$0

($24,420)
($24,420)
($20,350)
($39,420)

($118,030)
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$22,800
$20,400
$29,000
$15,000
$78,300
($24,420)
($24,420)
($20,350)
($39,420)
($118,030)
($70,740)
$19,200
($84,240)
$18,000
($54,000)
$11,000
($33,000)
$6,000

($43,560)
($156,600)

($20,700)
$8, 100
$3,90Q
$19,800
($7,200)
($3,600)
($62, 100)
$24,300
$11,700
$63,000
($22,500)
($13,500)

($117,900)
$36,990
$37,800

($120,640)
$32,000
$27,520

($110,700)
$55,800
$29,700
($90,000}
$21,600
($82,800)
$28,800
$14,400

($180,600)
$60,200

($89,600}
$28,000
$36,000

{$174,680)
$105,600
($137,600)
$59,200
$30,400
($90,400)
$48,000
($5,600)
$7,420

($103,000)
$18,000
$39,000

($105,500)
$27,000
$33,000
($90,000)
$31,000
$26,000

($159,000)
$66,000

($102,600)
$49,400

($116,000)
$24,000

Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08
Jan-08

Feb-08
Feb-08
Feb-08

Cali - EXPIRED
Put - EXPIRED

0 at) (Sold) - F XP I R E D

Call — EXPiRED
Put - EXPIRED

Call i Sold) - EXPIRE D

Call - EXPIRED
PU! - EXPIRED

Call! Sold) - FXPIRED
Call - EXPIRED
Put — EXPIRED
Call - EXPIRED
Put - EXP RED

Catt - EXF'IRED
Put - EXPiRED

Call (Sold) - I. XPIRE D

NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

6/5/2007
6/5/2007
6/5/2007
7I2I2007
7/2/2007
7&2&2007

8/1/2007
8/1/2007
8/1/2007
9/6/2007
9/6/2007

11/26/2007
11/26/2007

6/5/2007
6/5/2007
6/5/2007

110,000
110,000
110,000
110,000
110,000
110000
110,000
110,000
110,000
540, 000
540,000
220.000
220, 000

90 000
90,000
90,000

10 500
7 000
13 500
9 050
6 500
13 000
9 450
6.750
13 500
8 400
6 450
8 400
7 000

10 450
7 000
13 500

1 185
fL

1 100
IQ J''
ii' '0!

0 946
IC '3

' 285;
0 670

ii&

0 395

1 350

$1:I0,350

. QC,

$121,000

$104,060

$361,800

$86,900

$1?1,500

12/26/2007
1 2/26/2007
1 2/26/2007
1 2/26/2007

12/26/2007
1 2&26I2007
1 2/26/2007
1 2/26/2007
12/26/2007
12/26/2007
1 2/26/2007
12/26/2007
12/26/2007

1/29/2008
1/29/2008
1/29/2008

$0.000
$0.000
$0 000
$0.000
$0.000
$0 000
$0.000
$0 000
$0.000
$0.000
$0 000
$0.000
$0.000

$0 000
$0 000
$0 000

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0

($130,350)
$17,600
$60,500

($121,000)
$22, 000
$38,500

($104,060)
$31,350
$31,350

($361,800)
$108 000
($86,900)
$17,600

($121,500)
$18,000
$60,300
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Sep-07
Sep-07
Sep-07
Sep-07
Sep*07
Sep-07
Sep4]7
Sep-07
Sep-07
Sep437
Sep-07
Sep-07
Sep-07
Sep-07
Sep4)7
Sep437
Sep-07
Sep-07
Sep-07
Sep437
May-08
May-08
May-08
May-08
May-08
May4)8
May-08
May-08

May-08
May-08
May_8

May-08

Oct-07
Oct4)7

Oct-07
Oct-07
Oct-07

Oct-07
Oct-07
Oct.-07
Oct-D7

Oct-07
Oct-07
Oct-07

Oct-07
0_..07

Oct-07
Oct-07

NOV-07
Nov-07

Nov..07
NOV-07

Nov-07
Nov-07

Nov-07
Nov-07
NOV-07

NOV-07
NOV..07
NOV-07

Dec-07

Dec-07
Dec-07
Dec-07
Dec-07

Dec-07
Dec-07
Dec-07

Dec-07
Dec-07

Dec-07
Dec-07
Dec-07

Dec-07
Dec-07

Jan-08

Jan-08
Jan-08

Jan-.O8
Jan4)8
Jan-08
Jan-D8

Jan-08
Jan-08
Jan4)8

Jan-08
Jan-08
Jan-08

Feb-08

Feb-08
Feb-08

Put - EXERCISE[) NYMEX 11/3/2006 60,000 6 000
Put - EXERCISE[) NYMEX 121112006 60,000 6 000
Put - EXERCISED NYMEX 1/4/2007 50,000 6 000

Put - EXERCISED NYMEX 3/1/2007 60,000 6 250
Put - EXERCISED NYMEX 6/29/2007 290,000 6 000
SOLD FUTURES NYMEX 8/28/2007 60.000 5 593
SOLD FUTURES NYMEX 812812007 60.000 5 593

SOLD FUTURES NYMEX 812812007 50,000 5 593

SOLD FUTURE,{_ NYMEX 8/28/2007 60,000 5593
SOLD FUTURES NYMEX 8/28/2007 290000 5 593
Call - EXPIRED NYMEX 111312006 60,000 8700

(;all (Sold) EXP RED NYMEX 11/3/2006 60,000 14 000
Call - EXPIRED NYMEX 121112006 60,000 8.300
Call (Sold) - EXPIRED NYMEX 12/1/2006 60,000 14 500

Call - EXPIRED NYMEX 1/4/2007 50,000 7 150
Call (Sold) - EXFqRED NYMEX 1/4/2007 50,000 12000
Calt- EXPIRED NYMEX 2/1/2007 60,000 10000
(}all (Sold) - EXPIRED NYMEX 21112007 60,000 15 000

Call - EXPIRED NYMEX 3/1/2007 60,000 8 150
Call - EXPIRED NYMEX 612912007 290,000 7050

Call (Bought,- C,FFSE r NYMEX 9/412007 30,000 7650
Put (Sold)- OFFSET NYMEX 91412007 30,000 6000

Call (Sold)- OFFSE] NYMEX 9/4/2007 30,000 11.000
Call (Sold)- OF FSET NYMEX 91712007 30,000 7.650

Put (Bought)- OFFSET NYMEX 9/712007 30,000 6.000
Call (Bought)- OFFSET NYMEX 9/712007 30,000 11.000
Call (BoughtF OFFSET NYMEX 91412007 90,000 7.650

Put (Sold)- OFFSET NYMEX 91412007 90,000 6000

Call (Sold)- OFFSE] NYMEX 91412007 90,000 11 000
Call (Sold)- OFFSET NYMEX 9/10/2007 90,000 7 650

Put (Bought)- C)FFSE 1- NYMEX 9/10/2007 90,000 6 000
Call (Bought)- OFFSET NYMEX 9/1012007 90,000 11 000

Call EXPIRED NYMEX 111312006 90,000 8650
Put - EXPIRED NYMEX 11/3/2006 90,000 6.000

Call (Sold) - EXPIRED NYMEX 11/3/2006 90,000 14.000
Call - EXPIRED NYMEX 12/1/2006 80,000 8400

Put - EXPIRED NYMEX 12/1/2006 80,000 6000
Call (Sold) - EXPIRED NYMEX 12/1/2006 80,000 15.000

Call - EXPIRED NYMEX 11412007 90,000 7200

Put - EXPIRED NYMEX 114/2007 90,000 6 000
Call (Sold) - EXPIRED NYMEX 1/4/2007 90,000 12 000

Call - EXPIRED NYMEX 2Jl/2007 90,000 8 600

Call (Sold) - EXPIRED NYMEX 211/2007 90,000 13.000
Call - EXPIRED NYMEX 31112007 90,000 8050
Put - EXPIRED NYMEX 3/1/2007 90,000 6250

Call (Sold) - EXPIRED NYMEX 31112007 90,000 13000
Call - EXPIRED NYMEX 612912007 430,000 8.450

Call (Sold) - EXPIRED NYMEX 612912007 430,000 11.000

Call - EXPIRED NYMEX 912212006 80,DO0 9.400

Put - EXPIRED NYMEX 912212006 80,000 5.500

Call (Sold) - EXPIRED NYMEX 912212006 80,000 14.000
Call - EXPIRED NYMEX 71212007 220,000 8150
Put - EXPIRED NYMEX 7/2/2007 220,000 6.800

Call - EXPIRED NYMEX 7/25/2007 160,000 7.350
Put - EXPIRED NYMEX 7/25/2007 160,000 6.000

Call (Sold) -. EXPIRED NYMEX 712512007 160,000 11.000
Call - EXPIRED NYMEX 8123/2007 160,000 7.300
Put - EXPIRED NYMEX 8/23/2007 160,000 5.800
Call - EXPIRED NYMEX 101312007 140,000 9150

Put - EXPIRED NYMEX 10/312007 140,000 6.250

Call - EXPIRED NYMEX 6/5/2007 100,000 10.250

Put - EXPIRED NYMEX 6/512007 100,000 7 000
Cal_ (Sold) - EXPIRE3 NYMEX 6/5/2007 100,000 13500

Call - EXPIRED NYMEX 7/3/2007 100,000 6600
Put - EXPIRED NYMEX 7/3/2007 160,000 6 700

Call (Sold) - EXPIRED NYMEX 7/3/2007 100,000 12000
Call - EXPIRED NYMEX 8/1/2007 100,000 8 750
Put - EXPIRED NYMEX 8/1/2007 100,000 6750

Call (Sold) - EXPIRED NYMEX 81112007 100,000 12250
Call - EXPIRED NYMEX 812312007 300,000 8.600

Put - EXPIRED NYMEX 8/23/2007 300,000 6300
Call - EXPIRED NYMEX 91412007 190,000 7.950
Put - EXPIRED NYMEX 9/4/2007 190,000 6350

Call - EXPIRED NYMEX 10/3/2007 200,000 7950
Put - EXPIRED NYMEX 101312007 200,000 6700

Call - EXP!RED NYMEX 61512007 110,000 10500

Put - EXPIRED NYMEX 615/2007 110,000 7000

Call (Sold) - EXPIRED NYMEX 6/5/2007 110,000 13 500
Call EXPIRED NYMEX 7/2/2007 110,000 9050

Put - EKPIRED NYMEX 7/2/2007 110,000 6.500

Call (Sold) - EXPIRED NYMEX 71212007 110,000 13 000
Call - EXPIRED NYMEX 8/1/2007 110,000 9 450

Put - EXPIRED NYMEX 81112007 110,000 6.750
Call (Sold) - EXPIRED NYMEX 8/1/2007 110,000 13 500

Call - EXPIRED NYMEX 9/6/2007 540,000 8.400

Put EXPIRED NYMEX 9/6/2007 540,000 6 450
Call - EXPIRED NYMEX 11/26/2007 220,000 8400
Put - EXP RED NYMEX 11/26/2007 220,000 7.000

Carl - EXPIRED NYMEX 61512007 90000 10 450

Put - EXPIRED NYMEX 6/5/2007 90,000 7000

Call (Sold) - EXPIRED NYMEX 61512007 90000 13500

(0 8-£0s
iO 740}

(0 580}
(0 550)

(0 270;

1.179

{0 320",
1.404

(0 800_
1080

_0 220)
0.550

!0 00)
0 726
0540

$0.690
-$0 270

-$0 130

(o 600_
0.240

0.120
$0.690

-$0270
-$Ùº 130

!o 7oo)
0.250
0.150

1.310

(0 411_

(0 z_20)
1.508

(o 4o0}

(0 344}
1 230

,0 620)
(0.330)

1.000

l0 240)
0.920

(O820)
(0 "160}
6420

(0 _40)

1.120

i0 350)
(0.450)
0.794

(0 460)
0.860

(o 3_'o}
(0.190)
0.565

_o 3o0)
0.040

{0 053)

1.030

(0 '_60)
(0 390)
1055

(0 270)

(0830}
0 900

(0 3_0

(0 260_
0 530

(0 220
0540
_o260}
0 580

Ki 120i

1.185
_O100)

f0 850:
1100

E0 200
(0 850
0 946

_t" 285

{0 285_
0670

(0 200}
0 395

1 350

0 200

(0 670

($21 8((
{$20 4)( }

(;:2' St}C
($ ; ;5 90C
($v,_ 3C£ ;

$70740

$84 240

($! {X)<

$54 000
$1 _00C
$33 000

$43 560
$156,600

$20.700

($8 <0.:
(53 900}

(319 80(_
$7,20O

$3,600
$62,100
(524 300_

($1! ;oc}

(867 00(}}
$22,500
$13,500

$117,900
,$.-r: 99(_
($3. 806}

$120,640
[$82 ooo_

($2/520)

$110,700
_$5.5 89Q
($29, ZOO)
$90,000

(52 606}
$82,800

($28 800_
($14,403)
$189,600
_$68 200)

$89,600
($28,000)
($36,000}

$174,680
_$!C5 600)

$137,600
($59 200)
($3 ],400)

$90,400
i548.000)
$5,600
($7 420)

$103,000
rS" 9000_

($39 0C0_
$105,500
i$27 OC,O_

($<'30CO)
$90,000
i$31 O0(b

($2 000','
$159,000

i$62 000)
$102,600
_$,_(: 4oo}

$116,000
$}; ](0"

$1%0,350

'.$1 600)

($_0 ,_(}0}

$1;11,000

$ 2 300}

@8 5(0;
$104,OO0

{$_ _ 380!

$3(}1,800

$86,900
C" ? C}d

$121,500
19" ! 8rO)

":_; 33C,

8/28/2007
8/28/2007

812812007
8/28/2007

8/28/2007
8/28/2007
812812007

812812007
8/28/2007
8/28/2007

8/28/2007
8/28/2007
8/28/2007

8/28/2007
8/28/2007
8128/2007
8/28/2007

8/28/2007
8/28/2007
8/28/2007

9/7/2007
9/712007

9/712007
9/712007

9/712007
9/712007

9/10/2007

9/1012007
9/10/2007

9/10/2007
911012007

9/1012007

9/26/2007

912612007
9/26/2007
912612007

912612007
912612007
9/2612007
9/2612007

9/26/2007
9126/2007
9/26/2007
9/2612007

9/26/2007
9/26/2007

9/26/2007
9/26/2007

10/26/2007
10/2612007

10126/2007
10/2612007

10/26/2007
1012612007

10/26/2007
10/2612007
10/26/2007

1012612007
10/26/2007
10/26/2007

11/812007
11/8/2007
11/8/2007
11/8/2007

111812007
11/8/2007
11/8/2007

111812007
11/8/2007

111812007
1118/2007
111812007

11/812007
11/8/2007

1118/2007

12/26/2007

12/26/2007
12/26/2007

12/26/2007
12/2612007
12/26/2007

12/26/2007
12/26/2007

1212612007
12/2612007
12/26/2007
12/26/2007

12/26/2007

1/29/2008

112912008
112912008

$0.000
$0 0DO

$0.000
$O000

$0.000
$0000

$0 000
$0.0OO

$0.000
$0000
$0.OO0
$0.000

$0,000
$0.000
$0.000
$0.000

$0.OOO
$0.000
SO.DO0
$0.000

$0.000

$0.000
$0.000

$0.000
$0.000
$0.000

$0.000
$0.000

$0.000
$0.000
$0.OOO

$0.000

i0.000

;O.OOO
;0.000
;O.OOO

;0.000
;0.000
;0.000
;0.000

;0.000
;0.00o
;O.ooO

_0.000
;0.000
_0.000

0.000
0.000

$0,000

$8.000
$0.000
$8.000

$0OOO
$0.000

$0.000
$0.000
$0.000

$0.OO0
$O.OOO
$0.000

;0.000
;0.000
;0.000
;0.000

;0.000
;0.000
;O.OOO

;0.000
;0.000
_0.00O

;O.O00
O.O00

0.000
0.000

0.0O0

$8.000
$0.000
$0.000

$0.000
$0.000

$0.000
$0.000
$0.000

$0.000
$0.000
$0.000

$0.000
$0.000

$0000

$0 000
$0.000

$0

$0
$0

$0
$0

($24,420)

($24,420)
($20,350)
($39,420)

($118,030)
$0

$0
$0
$0
$0

$0
$0
$0
$0
$0

$0

$0
$0

$0
$0

$0
$0
$0

$0
$0

$0
$0

$0
$0
$0
$0

$0
$0
$0

$0
$0
$0

$0
$0
$0

$0
$0
$0

$0

$0
$0
$0

$0
$0

$0
$0
$0

$0
$0
$0

$0
$0
$0
$0

$0
$0
$0

$0
$0

$0
$0

$0
$0
$0

$0

$0

$0
$0

$0
$0

$0
$0
$0

$0
$0
$0
$0

$0

$0

$0
$0

$0
$22,800
$20,4O0

$29,000

$15,000
$78,300
($24,420)

($24,420)
($20,350)
($39,420)

($118,o3o)

($70,740)
$19,200

($84,240)
$18,000
($64,ooo)
$11,ooo
($33,000)

$6,ooo

($43,560)
($156,6oo)

($20,700)
$8,i00

$3,900

$19,800
($7;200)
($3,600)

($82Aoo)
$24;300
$11,700

$83,000
($22,500)

($13,500)

($117,900)
$36,990

$37,800
($!20,640)

$32,000

$27,520
($'I 10,700)

$29,700

; ;($_olooo)

:(_2;S00)
_&800
$14,400

($_80;600)
$80,200

(_9;600)

$28,000

$36,000

$_ o5 6oo

($! 37;600)

$.30;_
($90;400)
$48000

($_Boo)
$i,420

($103,000)

$16,000

$39,OOO
($105,500)

$27,000

$33,000

($90,000)
$31,000
$26,000

($159,000)
$66,000

($102,600)
$49,400

($116,000)
$24,000

($130,350)
$17,600

$60,500
($121,000)
$22,000

$38,500

($IO4,O6O)

$31,350
$31,350

($361,800)
$108,000
($86,9OO)
$17,600

($121,500)
$18,000
$60,300
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Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08
Feb-08

Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08
Mar-08

Cali - EXPIRED
Put - EXPIRED

Call (Sold) - Ei!PIREL
Call - EXPIRED
Put - EXPIRED

Call! Sold) - EX PIREL
Cali - EXPIRED
Put - EXPIRED

Call - Exernsed
Sold Futures

Call !Sold) - EXoIREL

Call — EXPIRED
Put - EXPIRED

Call (Sold) —EXPIREC
Call - Exernsed

Sold Futures
Put - EXPIRED

Cail (Sold) - EXPIREC
Cail —EXPIRED
Put — EXPIRED

Call (Sold) —EXPIREL.
Call - Exernsed

Sold Futures
Put - EXPIRED

Call (Sold) - EXPIREC
Call - Exercised

Sold Futures
Put - EXPIRED

Call (Sold) - EXPIRED
Call - Exercised

Sold Futures
Pul - EXPIRED

Call (Sold) - EXPIRED

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
i'IYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

7/2/2007
7/2/2007
7/2/2007
8/1/2007
8/1/2007
8/1/2007
9/6/2007
9/6/2007

11/30/2007
1/28/2008
11/30/2007

6/5/2007
6/5/2007
6/5/2007
7/3/2007

2/26/2008
7/3/2007
7/3/2007
8/1/2007
8/1/2007
8/1/2007

8/28/2007
2/26/2008
8/28/2007
8/28/2007
9/4/2007

2/26/2008
9/4/2007
9/4/2007

10/23/2007
2/26/2008
10/23/2007
10/23/2007

80,000
80,000
80,000
90,000
90,000
90,000

420,000
420, 000
170,000
170,000
170,000

70,000
70,000
70,000
60,000
60,000
60,000
60,000
70,000
70,000
70,000

200, 000
200,000
200, 000
200,000
130,000
130,000
130,000
130,000
130,000
130,000
130,000
130,000

8 700
6 500
12 000
9 550
6 500
13 500
8 500
6 450
8 000
8 101
10 100

10 250
6 750
13 500
8 650
9.206
6 500
13 100
9 750
6 250
13 500
7 950
9 206
6 250
12 500
7 800
9 206
6 350
13 000
7 750
9 206
6 400
12 000

1 340

1 006

0 720

$0 425

I0 J,.

1 400
i0 22",'

jo, (igi
1 335

' rb
1 020

ig

Id I' ''

0.960

j0 2"bi
0 950

l0 34!
10 6''
0 800

$107,200

$90,540

4!, '

$302,400

$72, 250

$98,000

$80, 100

$71 400

$192,000

5/x!; „ir,'g

$123,500

,($4..' 2(ic i

!8 ",". 800"
$104,000

1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/29/2008
1/28/2008
1/28/2008
1/29/2008

2/27/2008
2/27/2008
2/27/2008
2/26/2008
2/26/2008
2/27/2008
2/27/2008
2/27/2008
2/27/2008
2/27/2008
2/26/2008
2/26/2008
2/27/2008
2/27/2008
2/26/2008
2/26/2008
2/27/2008
2/27/2008
2/26/2008
2/26/2008
2/27/2008
2/27/2008

$0 000
$0 000
$0 000
$0 000
$0.000
$0 000
$0.000
$0 000
$0 00
$0 00
$0 000

$0.000
$0.000
$0.000
$0 00
$0.00
$0.000
$0 000
$0 000
$0 000
$0.000
$0.00
$0 00
$0.000
$0.000
$0 00
$0.00
$0.000
$0 000
$0.00
$0.00
$0 000
$0.000

$0
$0
$0
$0
$0
$0
$0
$0

$000
$17,19065

$0

$0
$0
$0

$0 00
$33,360.00

$0
$0
$0
$0
$0

$0.00
$251,200 00

$0
$0

$0.00
$1 82,780.00

$0
$0

$0.00
$189,280 00

$0
$0

($107,200)
$20, 000
$44,000
($90,540)
$24,300
$32,400

($302,400)
$105,000

($72,250 00)
$17,190.65

$17,000

($98,000)
$15,400
$49,000

($80,100.00)
$33,360.00

$19,800
$27,000
($71,400)
$18,200
$29,400

($192,000.00)
$251,200.00

$60,000
$40,000

($123,500 00)
$182,780.00

$44,200
$20,800

($104,000 00)
$189,280 00

$31,200
$15,600

SUMMARY: 21 210 000 $2,868 890 $739 381 $2 129 609
Underlying Price of Exercised Call Option Differs from broker stmt value of 9 198 Should be corrected on 2/27/08 broker stmt per K. Ma!

SUMMARY OF CLOSED POSITIONS: $11 668 670 $7 SS9 621 $3 669 049
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Feb-08 Call - EXPIRED NYMEX

Feb-08 Put - EXPIRED NYMEX

Feb-08 Call (Sold) - EXPIREE NYMEX

Feb-08 Call- EXPIRED NYMEX

Feb-08 Put - EXPIRED NYMEX

Feb-08 Call (Sold) - EXRIREE NYMEX

Feb-08 Call - EXPIRED NYMEX

Feb-08 Put - EXPIRED NYMEX

Feb-08 (;all - Exercised NYMEX

Feb4)8 Sold Futures NYMEX

Feb-08 Call (Sold) - EX_IREE NYMEX

Mar-O8 Call EXPIRED NYMEX

Mar-08 Put - EXPIRED NYMEX

Mar-O8 Call (Sold) - EXPIREE NYMEX

Mar-08 Call * Exercised NYMEX

Mar4)8 Sold Futures NYMEX

Mar438 Put - EXPIRED NYMEX

Mar-O8 Call (Sold) - EXPIRED NYMEX

Mar4)8 Catl- EXPIRED NYMEX

Mar-08 Put EXPIRED NYMEX

Mar-08 Call (Sold) - EXPIRE[. NYMEX

Mar-.08 Call - Exercised NYMEX

Mar-08 Sold Futures NYMEX

Mar-08 Put - EXPIRED NYMEX

Mar-08 Call (Sold) - EXPIRED' NYMEX

Mar-08 Call - Exercised NYMEX

Mar-08 Sold Futures NYMEX

Mar-O8 Put - EXPIRED NYMEX

Mar4)8 Call (Sold) - EXPIRED NYMEX

Mar-O8 Call - Exercised NYMEX

Mar-08 Sold Futures NYMEX

Mar-08 Put - EXPIRED NYMEX

Mar-08 Call (Sold) - EXPIRED NYMEX

71212007 80,000 8700

71212007 80,000 6500

7/2/2007 80,000 12.000

81112007 90,000 9 550

81112007 90,000 6 500

81112007 90,000 13.500

91612007 420000 8500

9/6/2007 420,000 6 450

1113012007 170,000 8 000

1/28/2008 170,000 8 101

1113012007 170,000 10.100

61512007 70,000 10250

6/5/2007 70,000 6.750

61512007 70,000 13500

71312007 80,000 8 650

2/26/2008 60,000 9.206

71312007 60,000 6 500

7/3/2007 60,000 13100

81112007 70,000 9750

8/1/2007 70,000 6250

8/1/2007 70,000 13.600

8/28/2007 200,000 7.950

2/26/2008 200,000 9206

8/28/2007 200,000 6.260

812812007 200,000 12500

91412007 130,000 7.800

2/26/2008 130,000 9.206

9/4/2007 130,000 6 350

9/4/2007 130,000 13000

10/23/2007 130,000 7750

2/26/2008 130,000 9206

1012312007 130,000 6 400

10/23/2007 130,000 12000

1340 $107,200 1/29/2008 $0.000 $0 ($107,200)

(0 20 '!_2 I( 1/29/2008 $0.000 $0 $20,000

!0 5£} $4 ':0O 112912008 90.000 $0 $44,000

1 006 $90,540 112912008 $0.000 90 (990,540)

,.0 20 $2, 300, 1/29/2008 90.000 $0 $24,300

,0 _ (_,@) t_,3 400 1/29/2008 $0.000 $0 $32,400

0 720 $302,400 112912008 $0.000 $O (9302,400)

{0 280, ',310,00_ 112912008 $0.000 $0 $105,000

$0.425 $72.250 112812008 $800 90.00 ($72,250.00)

1/28/2008 90. O0 $17,190 65 $17,190.65

0 ")( _$' : Oo(: 1/29/2008 $O.000 $O $17,000

1 400 $98,000 2/27/2008 $0.000 $0 ($98,000)

i0 220) ,!.1 t; 40C _ 212712008 $0.000 $0 $15,400

(0 00_ (!!_49C;OC_ 2/27/2008 $0.000 $0 $49,000

1335 980,100 2/26/2008 $0.00 90.00 ($80,100.00)

2/26/2008 90.00 933,360.00 $33,360.00

(0 0:_0 ($ I; _*0C, 212712008 $0.000 $0 $19,800

!0 _50_ _$2' 30C 212712008 $0.000 $0 $27,000

1 020 $71,400 212712006 $0.000 90 ($71,400)

{0 2?0} ($18 20C_ 212712008 $0.000 $0 $18,200

{0 420} !$29 40C; 2/27/2008 $0.000 $0 $29,400

0.960 $192,000 2/26/2008 $0.00 $0.00 ($192,000.00)

2/26/2008 90.00 9251,200.00 9251,200.00

{0 300) ($6{)000 2/27/2008 $0.000 $0 $80,000

(0 2b0} C_40 O()C; 212712008 $0.000 $0 $40,000

0 950 9123,500 2/26/2008 $0.00 $8.00 ($123,500.O0)

2/26/2008 90.00 $182,780.00 $182,780.00

(0 340} ($4.; 200_ 2/2712008 $8,000 $0 $44,200

;0 "60) !$20800 2/27/2008 90.000 $0 920,800

0.800 $104,000 212612008 90.00 $0.00 (9104,O00.00)

2/26/2008 90.00 $189,280.00 $189,280.O0

(0 ;40) $31 200 2/27/2008 $0.000 $0 $-31,200

{0 _2(;} $ I ,c,oC_ 2/27/2008 $0.000 $0 $15,600

SUMMARY: 2%210_000

* Underlylng Price of Exerclsed Call Optlon

$2,868,890 $739_381 ($2_129_509)

* Differs from broker stmt value of 9.198. Should be corrected on 2127108 broker stmt per K. Ma_

ISUMMARY OF CLOSED POSITIONS: $11_868F670 $7,899r821 ($3_(WI;9i049) I
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Tool Counts

Call

Pu

Apr-08
Apr-08

NYMEX

NYMEX

Apr-08
Apru}8
Apr-08

Cail

Pui
Call!Sold}

NYMEX

NYMEX

NYMEX

Cail

Put
May-08
May-08

NYMEX

NYMEX

May-08
May-08
May-08

Cal
Put

Call (Sold)

NYMEX

NYMEX

NYMEX

Cail

Call (Sold}
Jun-08
Jun-08

NYMEX

NYMEX

Call

Put
Call (Sole)

NYMEX

NYMEX
NYMEX

Jun-08
JunOB
Jun-08

Jul-08
Jul-08

Call

Call (Sold)
NYMEX

NYMEX

Call

Put
Call (Sold)

Jul-08
Jul-08
Jul-08

NYMEX

NYMEX

NYMEX

Call

Call (Sold)
Jul-OS
JW-08

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

CallJW-08

Call

Call (Sold)

Call

Put
Call (Sold)

NYMEX

NYMEX

NYMEX

Aug-08
Aug-08
Augu)8

Auga}8
Aug-08
Aug-08

Call

Put
Call (Sold)

NYMEX

NYMEX

NYMEX

Aug4}8 Call NYMEX

NYMEX

NYMEX
Sap-08
Sap08

Call

Call (Sold)

StSFOS
Sap-08
Sep-08

Call

Put
Call (Sold)

NYMEX

NYMEX

NYMEX

Call

Put
Call (Sold)

NYMEX

NYMEX

NYMEX

Sap-08
Sap-08
Sep-08

Call NYMEX

NYMEX

NYMEX

Sap-08

Oct-08
Oct4)8

Call

Call (Sold)

NYMEX

NYMEX

NYMEX

Call

Put
Call (Sold)

Oct-08
Oct-08
Oct-08

Oct-08
Oct-08
Oct-08

Call

Put
Call {Sold)

NYMEX

NYMEX
NYMEX

Oct-08 Call NYMEX

SUMMARY:

SC Closed/0 n Position TOTALS:

February 29 2{}08

Original
Trade
Date

8/29/2007
8/29/2007

12/6/2007
1 2/6/2007
1 2/6/2007

8/30/2007
8/30/2007

1 2/7/2007
1 2/7/2007
1 2/7/2007

1 1/5/2007
1 1/5/2007

1 2/7/2007
12/7/2007
12/7/2007

1 1/5/2007
1 1/5/2007

12/6/2007
1 2/6/2007
12/6/2007

1/4/2008
1/4/2008

2/1/2008

11/5/2007
11/5/2007

12/7/2007
12/7/2007
1 2/7/2007

1/3/2008
1/3/2008
1/3/2008

2/1/2008

11/5/2007
11/5/2007

12/6/2007
12/6/2007
1 2/6/2007

1/3/2008
1/3/2008
1/3/2008

2/1/2008

11/2/2007
11/2/2007

12/7/2007
12/7/2007
1 2/7/2007

1/3/2008
1/3/2008
1/3/2008

2/1/2008

0 n Posldons - South Carolina

MNIBtus
Purchased
Per Month

Strike/
Fixed
Price

Purchase
Price

120,000
120,000

8 100
6 000

0 543

120,000
120,000
120,000

7.700
6 000
10 000

0.500
iQ OQ',

"2;},

120,000
120,000

7.950
6 250

0 613

120,000
120,000
120,000

8 100
5 500
11 000

0 430
{O 0?Oi
{0C"0'i

7{},000
70,000

9.900
13 000

0 430
{0;00)

190,000
190,000
190,000

0.492
{O !GO)

(0 )QO}

8 250
5 500
11 000

50,000
50,000

9 850
13.000

0.465

60,000
60,000
60,000

B.550
5.750
12 000

0.530
!0;30))
jQ "0/

50,000
50,000

8 350
11 500

0.555
{0QBO)

60,000 9 000 0.345

10 150
13 000

0.535
{02OQi50,000

60,000
60,000
60,000

8 700
5.500
12.000

0 580
{Q 143}
iG '4l;j

50,000
50,000
50,000

8 400
6 000
12 000

0 770
{0 15)Q)

jQ; 50}

60,000 8 850 0 517

60,000
60,000

10.400
13 000

0.620
jQ 285)

60,000
60,000
60,000

8.700
5 500
12.000

0.710
jO 190;
(0 220}

8.400
6 000
12.000

0 900
{0215j
jQ 215i

50,000
50,000
50,000

60,000 9 350 0 485

0.960
!042* i

90,000
90,000

9 800
13 000

0 890
IO '3 ''

;0 303

80,000
80,000
80,000

8 500
4 900
12 000

90,000
90,000
90,000

8 750
5 800
13.000

0 945
{0230
iO 23''

90,000 9 950 0.490

4,130,000

SC Hedging Mark-to-Market

Original
Purchase

Cost/Proceeds

$65, 160

$60,000

, .{44OCi

$73 560
', 53)! 1!!Ci

$51,600
i$5 40
'$6 4Q'

$30 100
{5? !{iOG;

$93 480
!'519 OOQ}

{,
$}'i,GOO)

$23,250
' Sl!5QI

$31,800
!8? BOG.;

!$0 000}

$27,750
!$4 QQQ'

$20,700

$26,750
{31 C,'.00{}}

$34,800
($6 400)
f$f) 40)'u

$38,500
{$?5)GC)
{$ OC}

$31,020

$37,200
{$1?.100}

$42,600
!511,400}
,{$1'I200}

$4!},000
($1)},750)
i$10.750}

$29, 100

$86,400
'$3 ' B{iO}

$7 '!,200
i5 "Ci 4CO}

;5?? Cii'Cii

$85,050
{32!i CIGi

)$2{!/QOj

$44, 100

$649,620

$12,21S 190

NYMEX
Put/Option/OTC

Market
Price

$1.299
-$0.001

$1.674
-$0.001
-$0.209

$1.629
-$0.002

$1.403
-$0.001
40.186

$0.669
-$0.097

$1.396
40.001
-$0.301

$0.700
-$0.167

$1.318
-$9.004
-$0.246

$1.462
-$0.316

$1.962

$6.760
-$0.260

$1.396
-$0.011
-$0.381

$1.679
-$0.024
40.391

$1.319

$0.606
46.364

$1.631
40.013
-$0.478

$1.708
-$0.033
-$0.470

$1.196

$1.203
-$0.606

$1.836
40.016
-$0.638

$1.696
-$0.060
-$0.606

$1.148

Net Value
(Original Cost
vs. Current

Market Value)

Cunent
Market
Value

$155,880
($120)

$90,720
$29,880

$200,880
($120)

($25,080)

$140,880
$11,880
($10,680)

$183,480
($240)

$109,920
$38,160

$168,360
($120)

($22,200)

$116,760
$8,280

($13,800)

$39,130
($6,790)

$9,030
$210

$265,240
($190)

($57,190)

$171,760
$18,810
($38,190)

$35,000
($7,850)

$11,750
($1,350)

$79,080
($240)

($14,880)

$47, 280
$7,560
($8,880)

$72,600
($15,750)

$63,720

$38,000
($13,000)

$44,850
($11,750)

$43,020

$11,250
($3,000)

$83,760
($660)

($22,860)

$48,960
$7,740

($14,460)

$78,950
($1,200)

($19,050)

$40,450
$6,300

($11,550)

$78,600

$48,360
($21,240)

$47,580

$11,160
($4, 140)

$91,860
($780)

($28,200)

$49,260
$10,620
(615,000}

$40,400
$9,100

($12,750)

$85,400
($1,650)

($23,500)

$71,760

$108,270
($45,540)

$42,660

$21,870
($7,740)

$146,800
($1,280)
($51,040)

$75,600
$9,120

($27,040)

$152,550
($5,400)

($45,540)

$67,500
$15,300
($24,840)

$103,320 $59,220

$1,919,290 $1,269,670

$2 3SS 379$9 616 811
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SC HEDGING PLAN

MARK TO MARKET
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Open Po_Wons. South Carolina
NYMEX

Original MMBtus Strike/ Original Put/OpUon/OTC Current
Trade Purchased Fixed Purchase Purchase Market Market

Period Tool Counterparty Date Per Month Price Price Cold/Proceeds Price Value

Apt-08 Call NYMEX 812912007 120,000 8 100 0.543 $65,160 $1.299 $155,880

Apr-08 Pu_ NYMEX 812912007 120,000 6000 (0 25(}, _$3C 00_ -$0.001 ($120)

Apt-08 Ca_l NYMEX 121512007 120,000 7.700 0.500 $60,000 $1.674 $200,880
Apr-08 Put NYMEX 121612007 120,000 6.000 i0 100) _$12 00c/ -$0.001 ($120)

Apr-08 Call (Sold) NYMEX 121612007 120,000 10000 (9 120 ($t4 40C) -$0.209 ($25,080)

May-08 Call NYMEX 813012007 120,000 7.950 0.613 $73,560 $1.529 $183,480

May-08 Put NYMEX 813012007 120,000 6250 (0 329) (!_3_ 400i -$0.002 ($240)

May-08 Ca_l NYMEX 121712007 120,000 8.100 0430 $51,600 $1,403 $168,360

May-08 Put NYMEX 12/7/2007 120,000 5.500 t0 070i ($5, 400_ -$0.001 ($120)
May-08 Call (Sold) NYMEX 12/7/2007 120,000 11 000 {0 070) ($_; 4031 -$0.196 ($22,200)

Jun-08 Call NYMEX 111512007 70,000 9.900 0.430 $30100 $0.559 $39,130

Jun-O8 Call (Sold) NYMEX 111512007 70,000 13.000 (0 I00) t$7 0001 -$0.097 ($6,790)

Jun-08 Call NYMEX 12/7/2007 190,000 8250 0.492 $93 480 $1,396 $265,240

Jun-08 Put NYMEX 121712007 190,000 5.500 (0100) ($19000} -$0.001 ($190)
Jun-08 Call (Sold) NYMEX 12/7/2007 190,000 11.000 (0 !00) ($19,000) -$0.301 ($57,190)

Jul-08 Call NYMEX 111512007 50,000 9.850 0.465 $23,250 $0.700 $35,000
Jul-08 Call (Sold) NYMEX 111512007 50,000 13.000 (0 _30_ ($6 500i -$0.167 ($7,850)

Jul-08 Call NYMEX 121612007 60,000 8.550 0.530 $31,800 $1.318 $79,080
Jul-08 Put NYMEX 121612007 60,000 5.750 t0 !301, _$7 80Qi -$0,004 ($240)

Jul-O8 Call (Sold) NYMEX 121612007 60,000 12000 t0 100) iS'." 000 -$0.248 ($14,880)

Jul-08 Call NYMEX 11412008 50,000 8350 0.555 $27,750 $1.452 $72,600

Jul-08 Call (Sold) NYMEX 11412008 50,000 11.500 t0.080) ($4 000) -$0,316 ($15,750)

Jut-08 Call NYMEX 21112008 60,000 9000 0.345 $20,700 $1.902 $63,720

Augm_8 Call NYMEX 111512007 50,000 10.150 0.535 $26,750 $0.760 $38,000
Aug-06 Call (Sold) NYMEX 111512007 50,000 13.000 (0 200) ($10,000) -$0.260 ($13,000)

A_8 Call NYMEX 12/712007 60,000 8.700 0580 $34,800 $1.396 $83,760
Aug-.08 Put NYMEX 12/7/2007 60,000 5.500 (0.140) ($8.400_ -$0.011 ($660)
Aug-.08 Call (Sold) NYMEX 12/7/2007 60,000 12.000 (0 !40i {$8 400) -$0.381 ($22,860)

Aug-08 Call NYMEX 11312008 50,000 8400 0.770 $38,500 $1.679 $78,950

Aug-08 Put NYMEX 11312008 50,000 6000 {0 150) ($7 500) -$0.02.4 ($1,200)
Aug-08 Call (Sold) NYMEX 11312008 50,000 12000 (0.150 i ($7,500/ -,$0.381 ($19,050)

Aug..08 Call NYMEX 2/112008 60,000 8.850 0.517 $31,020 $1.310 $78,600

Sap-08 Call NYMEX 111512007 60,000 10.400 0.620 $37,200 $0.806 $48,360
_8 Call (Sold) NYMEX 111512007 60,000 13.000 (O285) ($17.100) -$0.364 ($21,240)

S_8 Call NYMEX 12/6/2007 60,000 8.700 0.710 $42,600 $1.831 $91,860
Sap-.08 Put NYMEX 121612007 60,000 5.500 (0190) ($11,400) -$0.013 ($780)

Sap-08 Call (Sold) NYMEX 121612007 60,000 12.000 (0 220_ ($13_200) -$0.470 ($28,200)

Sap-08 Call NYMEX 11312008 50,000 8.400 0900 $45,000 $1.708 $65,400
Sap-08 Put NYMEX 11312008 50,000 6.000 (0215) ($10,750) -$0.033 ($1,650)
Sap-08 Call (Sold) NYMEX 1/3/2008 50,000 12.000 (0 2!5) ($10,750) -$0.470 ($23,500)

Sap-08 Call NYMEX 21112008 60,000 9.350 0485 $29,100 $1.196 $71,760

Oct.-08 Call NYMEX 111212007 90,000 9.800 0.960 $86,400 $1.203 $108,270
Oct-08 Call(Sold) NYMEX 111212007 90,000 13.000 (0 420_ i$:_,;' 800} -$0.509 ($45,540)

Oct-08 Call NYMEX 121712007 80,000 8.500 0.890 $7'1,200 $1,836 $146,800
Oct-08 Put NYMEX 121712007 80,000 4 900 (0 130_ iS" 0400) -$0.016 ($1,280)

Oct-08 Call (Sold) NYMEX 12/7/2007 80,000 12000 (8 300} ,15240£@i -$0.638 ($51,040)

Oct-08 Call NYMEX 11312008 90,000 8750 0 945 $85,050 $1.605 $152,550
Oct-08 Put NYMEX 1/3/2008 90,000 5800 t0 230_ ($20 700) -$0.060 ($5,400)

Oct-O8 Call tSold) NYMEX 1/3/2008 90,000 13.000 !0 230" _$;}0 700} -$0.606 ($45,540)

Oct-08 Call NYMEX 21112008 90,000 9950 0.490 $4.4,100 $1,148 $103,320

Net Value

(Original Cost
vs. Current

Market Value)

$90,720
$29,880

$140,880

$11,880
($10,680)

$109,920
$38,160

$116,760
$8,280

($13,800)

$9,030
$210

$171,760

$18,810
($68,190)

$11,750
($1,350)

$47,280
$7,56O

($8,880)

$44,850

($11,750)

$43,020

$1"1,250

($3,0001

$48,960
$7,740

($14;460)

$.40,450
$61300

($11;550)

$47,580

$11,160

($4,140)

$'10620

($16;ooo)

$40,400
$9;100

($'12,75o)

$42,660

$21,870

($7,740)

$75,600

$9,'120
($27,040)

$67,500

$15,300
($24,840)

$59,220

SUMMARY: 4,130,000 $649,620 $1,919,290 $1,269,670

SC Closed/Open PosWon TOTALS: $12,218r190 $9_818_811 ($2_399_379) I
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